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1

Basic Facts from Functional Analysis and
Banach Lattices

1.1 Spaces and Operators

1.1.1 General Notation

The symbol =’ denotes ‘equal by definition’. The sets of all natural (not
including 0), integer, real, and complex numbers are denoted by N, Z, R, C,
respectively. If A € C, then we write 3 A for its real part, & A for its imaginary
part, and \ for its complex conjugate. The symbols [a,b], (a,b) denote closed
and open intervals in R. Moreover,

No := {0,1,2,...}.

If there is a need to emphasise that we deal with multidimensional quantities,
we use boldface characters, for example x = (z1,...,z,) € R™. Usually we
use the Euclidean norm in R", denoted by,

N2
x| =4[ 2=
i=1

If 2 is a subset of any topological space X, then by 2 and Int £2 we denote,
respectively, the closure and the interior of {2 with respect to X. If (X, d) is
a metric space with metric d, we denote by

By = {ye X; d(z,y) <7}

the closed ball with centre z and radius r. If X is also a linear space, then the
ball with radius r centred at the origin is denoted by B,..

Let f be a function defined on a set {2 and z € 2. We use one of the
following symbols to denote this function: f, x — f(z), and f(-). The symbol
f(z) is in general reserved to denote the value of f at x, however, occasionally
we abuse this convention and use it to denote the function itself.
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If {@, }nen is a family of elements of some set, then the sequence of these
elements, that is, the function n — z,, is denoted by (x,)nen. However,
for simplicity, we often abuse this notation and use (x,)nen also to denote
{xn}n€N~

The derivative operator is usually denoted by 0. However, as we occa-
sionally need to distinguish different types of derivatives of the same func-
tion, we use other commonly accepted symbols for differentiation. To indicate
the variable with respect to which we differentiate we write 0y, 0,972, . ... If
x = (21,...,2n) € R", then Ox := (Jg,, - .., 0s,) is the gradient operator.

If 8:=(B1,...,5n), Bi > 0is a multi-index with |3]| := 81 + -+ + 8 =k,
then symbol 92 f is any derivative of f of order k. Thus, Zfﬁ‘zoﬁﬁ f means
the sum of all derivatives of f of order less than or equal to k.

If 2 C R” is an open set, then for k& € N the symbol C*(§2) denotes
the set of k times continuously differentiable functions in 2. We denote by
C(£2) := C%(£2) the set of all continuous functions in 2 and

C>®(0) = ﬁ CF(0).
k=0

Functions from C*(§2) need not be bounded in §2. If they are required to be
bounded together with their derivatives up to the order k, then the corre-
sponding set is denoted by C*(£2).

For a continuous function f, defined on 2, we define the support of f as

suppf = {x € ; f(z) # 0}.

The set of all functions with compact support in {2 which have continuous
derivatives of order smaller than or equal to k is denoted by C&(£2). As above,
Co(92) := CJ(£2) is the set of all continuous functions with compact support
in 2 and

Coo(2) = [ Ch(12).
k=0

Another important standard class of spaces are the spaces L,(£2), 1 < p <
oo of functions integrable with power p. To define them, let us establish some
general notation and terminology. We begin with a measure space (2, X, ),
where (2 is a set, X' is a o-algebra of subsets of 2, and p is a o-additive
measure on Y. We say that p is o-finite if {2 is a countable union of sets of
finite measure.

In most applications in this book, 2 C R™ and X is the o-algebra of
Lebesgue measurable sets. However, occasionally we need the family of Borel
sets which, by definition, is the smallest o-algebra which contains all open
sets. The measure p in the former case is called the Lebesgue measure and in
the latter the Borel measure. Such measures are o-finite.

A function f : 2 — R is said to be measurable (with respect to X, or with
respect to p) if f71(B) € X for any Borel subset B of R. Because ¥ is a
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o-algebra, f is measurable if (and only if) preimages of semi-infinite intervals
are in X

Remark 1.1. The difference between Lebesgue and Borel measurability is visi-
ble if one considers compositions of functions. Precisely, if f is continuous and
g is measurable on R, then f o g is measurable but, without any additional
assumptions, g o f is not. The reason for this is that the preimage of {z > a}
through f is open and preimages of open sets through Lebesgue measurable
functions are measurable. On the other hand, preimage of {x > a} through ¢
is only a Lebesgue measurable set and preimages of such sets through contin-
uous are not necessarily measurable. To have measurability of g o f one has
to assume that preimages of sets of measure zero through f are of measure
zero (e.g., f is Lipschitz continuous).

We identify two functions which differ from each other on a set of p-
measure zero, therefore, when speaking of a function in the context of mea-
sure spaces, we usually mean a class of equivalence of functions. For most
applications the distinction between a function and a class of functions is
irrelevant.

One of the most important results in applications is the Luzin theorem.

Theorem 1.2. If f is Lebesque measurable and f(x) = 0 in the complement of
a set A with u(A) < oo, then for any € > 0 there exists a function g € Co(R™)

such that supycgn g(X) < supyepn f(x) and p({x; f(x) # g(x)}) <e.

In other words, the theorem implies that there is a sequence of compactly
supported continuous functions converging to f almost everywhere. Indeed, for
any n we find a continuous function ¢,, such that for A,, = {x; ¢,(x) # f(x)}
we have

Define

We see that if x ¢ A, then there is k such that for any n > k, x ¢ Ay, that is,
¢n(x) = f(x) and hence ¢, (x) — f(x) whenever x ¢ A. On the other hand,

o0
) 1
O<pld) < i D 7 =0

and hence (¢, )nen converges to f almost everywhere.

The space of equivalence classes of all measurable real functions on (2 is
denoted by Lo(£2,du) or simply Lo({2).

The integral of a measurable function f with respect to measure p over a
set {2 is written as
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/fdu=/f(><)dux?
2 (]

where the second version is used if there is a need to indicate the variable of
integration. If i is the Lebesgue measure, we abbreviate dux = dx.

For 1 < p < oo the spaces L,({2) are defined as subspaces of Lo({2)
consisting of functions for which

1/p
191 =1y = | [17GaPax | <oc. (1)
10}

The space L,({2) with the above norm is a Banach space. It is customary to
complete the scale of L, spaces by the space L ({2) defined to be the space
of all Lebesgue measurable functions which are bounded almost everywhere
in §2, that is, bounded everywhere except possibly on a set of measure zero.
The corresponding norm is defined by

[flloo = 1fllz ) := mf{M; p({x € £2; |f(x)] > M}) = 0}. (1.2)

The expression on the right-hand side of (1.2) is frequently referred to as the
essential supremum of f over {2 and denoted esssup,cq |f(x)].
If 1u(£2) < oo, then for 1 < p < p’ < 0o we have

Ly () C Ly(2) (1.3)

and for f € Lo (£2)
I7loe = tim £l (14)

which justifies the notation. However,

() Lp(2) # Lo (£2),

1<p<o©

as demonstrated by the function f(z) = Inz, x € (0,1]. If u(2) = oo, then
neither (1.3) nor (1.4) hold.

Occasionally we need functions from Lo ({2) which are L, only on compact
subsets of R™. Spaces of such functions are denoted by L, jo.(£2). A function
f € L1,10c(£2) is called locally integrable (in (2).

Let £2 C R™ be an open set. It is clear that

C5o(92) € Ly(92)
for 1 <p < oco.If p €[1,00), then we have even more: C§°(2) is dense in

Lyp(92).

C5o(92) = Ly(£2), (1.5)

where the closure is taken in the Lj,-norm.
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Ezample 1.3. Having in mind further applications, it is worthwhile to have
some understanding of the structure of this result; see [4, Lemma 2.18]. Let
us define the function

1
w(x) = eXp(\X\Ll) for |x| <1, (1.6)
0 for x| > 1.

This is a C§°(R™) function with support Bj.

Using this function we construct the family
we(x) = Cew(x/e),

where C, are constants chosen so that fRn we(x)dx = 1; these are also C3°(R")
functions with support B, often referred to as mollifiers. Using them, we
define the regularisation (or mollification) of f by taking the convolution

(o )(x) = / F(x — y)wely)dy = / FWwex—y)dy.  (17)
R R

Precisely speaking, if {2 # R", we integrate outside the domain of definition
of f. Thus, in such cases below, we consider f to be extended by 0 outside f2.
Then, we have

Theorem 1.4. With the notation above,
1. Letp € [1,00). If f € L,(£2), then

lim || J  f — fll, = 0.
M e f = £l

2. If f€ C(R2), then Jc x f — [ uniformly on any G cC 1. B
3. If 2 is compact and f € C(£2), then J. * f — [ uniformly on 2.

Proof. For 1.-3., even if u(£2) = oo, then any f € L,(§2) can be approxi-
mated by (essentially) bounded (simple) functions with compact supports. It
is enough to consider a real nonnegative function u. For such a wu, there is
a monotonically increasing sequence (s, )nen of nonnegative simple functions
converging point-wise to u on {2. Since 0 < s,,(x) < u(x), we have s, € L,,({2),
(u(x) — $p(x))P < uP(x) and thus s, — u in L,(£2) by the Dominated Con-
vergence Theorem. Thus there exists a function s in the sequence for which
llu—s|l, < ¢€/2. Since p < oo and s is simple, the support of s must have finite
volume. We can also assume that s(x) = 0 outside §2. By the Luzin theorem,
there is ¢ € Co(R™) such that |p(x)| < ||s]| for all x € R™ and

u({x € R™; 9(x) # s(x)} < (4” jw) .

Hence
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€
Al

<

s — Al < s — Blloo

[N e

and [lu — @[, <e.

Therefore, first we prove the result for continuous compactly supported
functions.

Because the effective domain of integration in the second integral is By ,
Je x f is well defined whenever f is locally integrable and, similarly, if the
support of f is bounded, then suppJ. * f is also bounded and it is contained
in the e-neighbourhood of supp f. The functions f. are infinitely differentiable
with

00+ 1)) = [ 13105l — y)dy (1)
R’n

for any 8. By Hoélder inequality, if f € L,(R™), then J, x f € L,(R"™) with

[ ex Fllp < 1 fllp (1.9)

for any € > 0. Indeed, for p =1

/\Je*f(X)\dXS/\f(y)l /we<x—y>dx dy = [If1l.

n

For p > 1, we have

o* f()] = / F)welx — y)dy

n

1/q 1/p

/we(x —y)dy / |f(Y)Pwe(x —y)dy

n n

IN

1/p

/ F)Pwe(x — y)dy

and, as above,

[l searax< [P | [ o= yax | dy = 115,

R Rn n

Next (remember f is compactly supported continuous function, and thus it is
uniformly continuous)
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U+ 16 = 16| = | [ F3)clx = y)dy — [ ool y)dy
n Rn

s/uwwwwm4x—wws sup () — F)].

—y||I<
) eyl <e

By the compactness of support, and thus uniform continuity, of f we obtain
Je x f = f and, again by compactness of the support,

f=lim fo  inLy(R") (1.10)

as well as in C(f2), where in the latter case we extend f outside {2 by a
continuous function (e.g. by the Urysohn theorem).
To extend the result to an arbitrary f € L,(£2), let ¢ € Cy(£2) such that

If = dllp <nand |[Jcx ¢ =9, <n

[Jex f=fllp < e f=Jexd)llp+ [T+ &= ollp + [[f =4l
<2f =l +Jex o= dllp <n

for sufficiently small e.

As an example of application, we shall consider a generalization of the
duBois-Reymond lemma. Let {2 C R™ be an open set and let u € Ly joc(£2)
be such that

[ utxsxax =0
(]

for any C3°(£2). Then u = 0 almost everywhere on (2. To prove this state-
ment, let ¢ € Loo(f2) such that suppg is a compact set in 2. We define
9m = J1/m * g. Then g,, € C§°(§2) for large m. Since a compactly supported
bounded function is integrable, we have g,, — g in L;({2) and thus there is
a subsequence (denoted by the same indices) such that g,, — ¢ almost ev-
erywhere. Moreover, ||gm|lco < ||¢]/co. Using compactness of the supports and
dominated convergence theorem, we obtain

[ utxgoxyix =o.

2

If we take any compact set K C {2 and define g = signu on K and 0 otherwise,
we find that for any K,

/ lu(x)|dx = 0.

K

Hence u = 0 almost everywhere on K and, since K was arbitrary, this holds
almost everywhere on (2.
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Remark 1.5. We observe that, if f is nonnegative, then f. are also nonnegative
by (1.7) and hence any non-negative f € L,(R"™) can be approximated by
nonnegative, infinitely differentiable, functions with compact support.

Remark 1.6. Spaces L,(12) often are defined as a completion of Cy(£2) in the
L, (£2) norm, thus avoiding introduction of measure theory. The theorem above
shows that these two definitions are equivalent.

1.1.2 Operators

Let X,Y be real or complex Banach spaces with the norm denoted by || - || or
- Ilx-

An operator from X to Y is a linear rule A : D(A) — Y, where D(A) is a
linear subspace of X, called the domain of A. The set of operators from X to
Y is denoted by L(X,Y). Operators taking their values in the space of scalars
are called functionals. We use the notation (A, D(A)) to denote the operator
A with domain D(A). If A € L(X, X), then we say that A (or (4, D(A))) is
an operator in X.

By L(X,Y), we denote the space of all bounded operators between X and
Y; L(X, X) is abbreviated as £(X). The space £(X,Y") can be made a Banach
space by introducing the norm of an operator X by

[All = sup [[Az]| = sup [[Az]. (1.11)
lell<1 loll=1

If (A,D(A)) is an operator in X and Y C X, then the part of the operator A
in Y is defined as
Ayy = Ay (1.12)

on the domain
D(Ay)={ze DA)NY; Az € Y}.

A restriction of (A,D(A)) to D C D(A) is denoted by A|p. For A,B €
L(X,Y), we write A C B if D(A) C D(B) and B|pa) = A.

Two operators A, B € L(X) are said to commute if AB = BA. Tt is not
easy to extend this definition to unbounded operators due to the difficulties
with defining the domains of the composition. The extension is usually done to
the case when one of the operators is bounded. Thus, an operator A € L(X)
is said to commute with B € £L(X) if

BA C AB. (1.13)

This means that for any x € D(A), Bz € D(A) and BAz = ABx.
We define the image of A by

ImA={yeY; y= Ax for some x € D(A)}

and the kernel of A by
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KerA = {x € D(A); Az =0}.

We note a simple result which is frequently used throughout the book.

Proposition 1.7. Suppose that A, B € L(X,Y) satisfy: A C B, Ker B = {0},
and ImA =Y. Then A= B.

Proof. If D(A) # D(B), we take x € D(B) \ D(A) and let y = Bx. Because
A is onto, there is ' € D(A) such that y = Axz’. Because ' € D(A) C D(B)
and A C B, we have y = Az’ = Bz’ and Bz’ = Bz. Because KerB = {0},
we obtain & = 2’ which is a contradiction with = ¢ D(A). O

Furthermore, the graph of A is defined as
GA)={(z,y) e X xY; z € D(A),y = Az}. (1.14)

We say that the operator A is closed if G(A) is a closed subspace of X x Y.
Equivalently, A is closed if and only if for any sequence (2, )nen C D(A), if
lim, 00z, = x in X and lim,, oo Az, =y in Y, then z € D(A) and y = Ax.

An operator A in X is closable if the closure of its graph G(A) is itself a
graph of an operator, that is, if (0,y) € G(A) implies y = 0. Equivalently, A is
closable if and only if for any sequence (x,,)nen C D(A), if lim,, 00 2, = 0 in
X and lim,, _,oo Az, =y in Y, then y = 0. In such a case the operator whose
graph is G(A) is called the closure of A and denoted by A.

By definition, when A is closable, then

D(A) = {z € X; thereis (,)nen C D(A) and y € X such that
l|zn — || = 0 and ||Az, —y|| — 0},
Ax =y.

For any operator A, its domain D(A) is a normed space under the graph norm
[zl peay = llzllx + | Az]ly- (1.15)

The operator A : D(A) — Y is always bounded with respect to the graph
norm, and A is closed if and only if D(A) is a Banach space under (1.15).

The differentiation operator

One of the simplest and most often used unbounded, but closed or closable,
operators is the operator of differentiation. If X is any of the spaces C([0, 1])

or L,([0,1]), then considering f,(z) := C,z™, where C,, = 1 in the former
case and C,, = (np + 1)1/? in the latter, we see that in all cases || f.| = 1.
However,

HT H :IIfZLII:n<Wmv+ip>1/p
A ri'm LP(OM\ +1

o o \iﬂma M'ww«
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in L,([0,1]) and ||f,,|| = n in C([0,1]), so that the operator of differentiation
is unbounded.

Let us define T'f = f’ as an unbounded operator on D(T) = {f € X; Tf €
X}, where X is any of the above spaces. We can easily see that in X = C([0, 1])
the operator T is closed. Indeed, let us take (f,)nen such that lim, o frn = f
and lim, o Tf, = ¢ in X. This means that (f,)nen and (f},)nen converge
uniformly to, respectively, f and g, and from basic calculus f is differentiable
and f' =g.

The picture changes, however, in L, spaces. To simplify the notation, we
take p = 1 and consider the sequence of functions

0 f0r0<x§%,
2
fn(x) gx—%) for%<x§%+%,
zf%fﬁ for§+%<z§1.

These are differentiable functions and it is easy to see that (f,)nen converges

7in L1([0,1]) to the function f given by f(x) = 0 for € [0,1/2] and f(x) =

x—1/2 for x € (1/2,1] and the derivatives converge to g(z) = 0 if x € [0,1/2]
and to g(z) = 1 otherwise. The function f, however, is not differentiable and
so T is not closed. On the other hand, g seems to be a good candidate for the
derivative of f in some more general sense. Let us develop this idea further.
First, we show that T is closable. Let (f)nen and (f),)nen converge in X to
f and g, respectively. Then, for any ¢ € C5°((0,1)), we have, integrating by
parts,

[

/1 fi@)o@)ds = - [ fa(@)o' )da
0 0

and because we can pass to the limit on both sides, we obtain

[ s@itwds =~ [ @) @)aa. (1.16)
0 0

Using the equivalent characterization of closability, we put f = 0, so that

[ st@)s(yiz =0

0

for any ¢ € C5°((0,1)) which yields g(z) = 0 almost everywhere on [0, 1].
Hence g = 0 in L1 ([0, 1]) and consequently T is closable.

The domain of T in Ly ([0, 1]) is called the Sobolev space Wi ([0, 1]) which
is discussed in more detail in Subsection 2.3.1.

These considerations can be extended to hold in any {2 C R". In particular,
we can use (1.16) to generalize the operation of differentiation in the following

A

@

| A
,@(%)VQX = g ()- gmg(x)
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way: we say that a function g € L1 jo.(£2) is the generalised (or distributional)
derivative of f € Ly j100(12) of order «, denoted by 0% f, if

/ 9(x)p(x)dx = (~1)1! / F(x)026(x)dx (1.17)
(9]

0

for any ¢ € C3°(£2).

This operation is well defined. This follows from the du Bois Reymond
lemma.

From the considerations above it is clear that 92 is a closed operator
extending the classical differentiation operator (from C!#l(£2)). One can also
prove that 92 is the closure of the classical differentiation operator.

Proposition 1.8. If 2 = R", then 82 is the closure of the classical differen-
tiation operator.

Proof. We use (1.7) and (1.8). Indeed, let f € L,(R™) and g = D*f € L,(R").
We consider f. = J. x f — f in L,. By the Fubini theorem, we prove

JOex DD ox = [t [ rix-y)D"ox)ixdy
J

R R

— (1)l / we(y) / o(x — ¥)$(X)dxdy

Rn R

— (-1l / (J. % g)b(x)dx

Rn

so that D®f. = J.* D*f = J.xg — g as € = 0 in L,. This shows that action
of the distributional derivative can be obtained as the closure of the classical
derivation.

Otherwise the proof is more complicated (see, e.g., [4, Theorem 3.16]) since
we do not know whether we can extend f outside {2 in such a way that the
extension still will have the generalized derivative. We shall discuss it later.

Ezample 1.9. A non closable operator. Let us consider the space X =
Ly((0,1)) and the operator K : X — Y, Y = X x C (with the Euclidean
norm), defined by

Kv=<wv,v(1l) > (1.18)

on the domain D(K) consisting of continuous functions on [0, 1]. We have the
following lemma

Lemma 1.10. K is not closeable, but has a bounded inverse. ImK 1is dense
mY.
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Proof. Let f € C*([0,1]) be such that

_JOofor0<z<1/3
f(”)_{lfor2/3<x<1.

To construct such a function, we can consider e.g. Jy /3 * f where

= |1 for 2/3 <z <1,
flz) = {0 otherwise

Let v, (z) = f(a™) for 0 < z < 1. Clearly, v, € D(K) and v, — 0in L2((0,1))
as

1 1 1
1
/fz(x")dx = / fA(z™)dr = = / 27 £2(2)dz.
n
0 3-1/n 1/3
However, Kv, =< v,,1 >—=< 0,1 >#< 0,0 >.
Further, K is one-to-one with K ~!(v,v(1)) = v and

1= v, v (@)1 = [loll* < [lol® + [o(1)[.

To prove that ImK is dense in Y, let < y,a >€ Y. We know that
C§°((0,1)) € D(K) is dense in Z = L2((0,1)). Let (¢,) be sequence of C§°-
functions which approximate y in Ly(0,1) and put w, = ¢, + av,. We have
Kw, =< wp,a >=><y,a >.

Absolutely continuous functions

In one-dimensional spaces the concept of the generalised derivative is closely
related to a classical notion of absolutely continuous function. Let I = [a,b] C
R! be a bounded interval. We say that f : I — C is absolutely continuous if, for
any € > 0, there is 6 > 0 such that for any finite collection {(a;, b;)}; of disjoint
intervals in [a, b] satisfying >, (b; —a;) < &, we have >, | f(b;)— f(a;)| < €. The
fundamental theorem of calculus, [150, Theorem 8.18], states that any abso-
lutely continuous function f is differentiable almost everywhere, its derivative
/' is Lebesgue integrable on [a,b], and f(t) — f(a) = f: f'(s)ds. Tt can be
proved (e.g., [61, Theorem VIIL.2]) that absolutely continuous functions on
[a, b] are exactly integrable functions having integrable generalised derivatives
and the generalised derivative of f coincides with the classical derivative of f
almost everywhere.
Let us explore this connection. We prove

Theorem 1.11. Assume that u € L1 10.(R) and its generalized derivative Du
also satisfies Du € Lq 1o.(R). Then there is a continuous representation u of
u such that

u(z)=C +/Du(t)dt
0

for some constant C' and thus u is differentiable almost everywhere.
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Proof. The proof is carried out in three steps. In Step 1, we prove that if
F@) = [ 1w (119)

where f € Lqj0.(R), then F is differentiable almost everywhere (it is ab-
solutely continuous) and f is its derivative. In Step 2, we show that if an
L 10c(R) function has the generalised derivative equal to zero, then it is con-
stant (almost everywhere). Finally, in Step 3, we show that the generalised
derivative of F' defined by (1.19) coincides with f, which will allow to draw
the final conclusion.
Step 1. Consider
x+h

At =5 [ s

Clearly it is a jointly continuous function on R, x R. Further, denote

H f(z) = sup [Apf(z)].
h>0

We restrict considerations to some bounded open interval I. Then Ay f(z) —
f(x) if there is no n such that x € S,, = {z; limsup,_,o |Anf(z) — f(z)| >
1/n}. Thus, we have to prove p(S,) = 0 for any n.

Then we can assume that f is of bounded support and therefore, by the
Luzin theorem, for any e there is a continuous function g with bounded support
with p({z € I, f(z) # g(z)}) < e. Fix any € and corresponding g. Then

limsup | Ay, f(2) = f(2)] < sup [An(f(2)—g(2))|+ lim |Ang(2) —g(2)[+]f () —g(2)|
h—0 h>0 -

The second term is zero, the third is 0 outside a set of measure . We need
to estimate the first term. For a given ¢ consider an open set E, = {z €
I;Hp(z) > a}. For any « € E, we find I,,, = (¢ — ry, @ + ry) such that
Apf(z) > a. Thus, E, is covered by these intervals. From the theory of
Lebesque measure, the measure of any measurable set S is supremum over
measures of compact sets K C S. Thus, for any ¢ < pu(E,) we can find
compact set K C E, with ¢ < p(K) C p(E,) and a finite cover of K by
Iy, »i=1,... ix. Let us modify this cover in the following way. Let I; be
the element of maximum length 271, I> be the largest of the remaining which
are disjoint with 7; and so on, until the collection is exhausted with j = J.
According to the construction, if some I, ,, is not in the selected list, then
there is j such that I, », N1 # (). Let as take the smallest such j, that is,
the largest I;. Then 2r,, is at most equal to the length of I;, 2r;, and thus
Iy, r,, C I; where the latter is the interval with the same centre as I; but
with length 67;. The collection of I also covers K and we have
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J J J
<63 r =33 u1) <Y [lowlay <> [lotwlas
Jj=1 Jj=1 I

=1

Passing with ¢ — u(E,) we get

W(Ea) = p({z € I; Hp(z) > a}) <

O lw

/|¢>(y)|dy-

T
Using this for ¢ = f — g we see that for any € > 0 we have
w1(Sp) < 3ne+e

and, since € is arbitrary, u(S,) = 0 for any n. So, we have differentiability of
T — f;o f(y)dy almost everywhere.
Step 2. Next, we observe that if f € Ly jo.(R) satisfies

HZf¢’dx =0

for any ¢ € C§°(R), then f = const almost everywhere. To prove this, we
observe that if ¢y € C§°(R) satisfies [ tpdz = 1, then for any w € C§°(R)
there is ¢ € C§°(R) satisfying

d)':w—wR/wd:c.

Indeed, h = w — ¢ [wdz is continuous compactly supported with [ hdz =0
R

and thus it has a unique compactly supported primitive.

Hence
R/f¢dx—}Zf(wwR/wdy)dx—0

Ju- R/ fidy)wdz =0

R

or

for any w € C§°(R) and thus f = const almost everywhere.

Step 3. Next, if v(z) = f;o fy)dy for f € L1 10c(R), then v is continuous
and the generalized derivative of v, Dv, equals f. In the proof, we can put
xo = 0. Then
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0o 0

/v¢dm—//f @iz~ [ ([ f)

—0o0 T

0 0

e /¢ d:cdyf/f /¢' \dz)d
] R/f

With these results, let u E L1 10c(R) be the distributional derivative Du €

I
0\8

L1 10c(R) and set @(z f Du(t)dt. Then Du = Du almost everywhere and

hence u + C' = u almost everywhere. Defining u = @ + C, we see that u is
continuous and has integral representation and thus it is differentiable almost
everywhere.

1.2 Fundamental Theorems of Functional Analysis

The foundation of classical functional analysis are the four theorems which
we formulate and discuss below.

1.2.1 Hahn—Banach Theorem

Theorem 1.12. (Hahn-Banach) Let X be a normed space, Xo a linear sub-
space of X, and x7 a continuous linear functional defined on Xo. Then there
exists a continuous linear functional z* defined on X such that x*(x) = z7(x)
for x € Xo and ||z*|| = ||=7].

The Hahn—-Banach theorem has a multitude of applications. For us, the
most important one is in the theory of the dual space to X. The space L(X,R)
(or L(X,C)) of all continuous functionals is denoted by X* and referred to as
the dual space. The Hahn—-Banach theorem implies that X* is nonempty (as
one can easily construct a continuous linear functional on a one-dimensional
space) and, moreover, there are sufficiently many bounded functionals to sep-
arate points of x; that is, for any two points x1,zo € X there is z* € X* such
that *(z1) = 0 and z*(z2) = 1. The Banach space X** = (X*)* is called the
second dual. Every element x € X can be identified with an element of X**
by the evaluation formula

x(z*) = 2" (x); (1.20)

that is, X can be viewed as a subspace of X**. To indicate that there is some
symmetry between X and its dual and second dual we shall often write

x*(x) =<x", > X x X,
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where the subscript X™* x X is suppressed if no ambiguity is possible.

In general X # X**. Spaces for which X = X** are called reflezive. Exam-
ples of reflexive spaces are rendered by Hilbert and L, spaces with 1 < p < oo.
However, the spaces L and L., as well as nontrivial spaces of continuous
functions, fail to be reflexive.

Example 1.13.If 1 < p < oo, then the dual to L,({2) can be identified with
Ly(£2) where 1/p+1/¢q =1, and the duality pairing is given by

<f,g>= /f(x)g(x)dx, feLy(2), ge Ly(0). (1.21)
o)

This shows, in particular, that Lo(£2) is a Hilbert space and the above duality
pairing gives the scalar product in the real case. If Ly(£2) is considered over
the complex field, then in order to get a scalar product, (1.21) should be
modified by taking the complex adjoint of g.

Moreover, as mentioned above, the spaces L,(2) with 1 < p < oo are
reflexive. On the other hand, if p = 1, then (L1(§2))* = Lo (£2) with duality
pairing given again by (1.21). However, the dual to L, is much larger than
L1 (£2) and thus L1 (£2) is not a reflexive space.

Another important corollary of the Hahn—-Banach theorem is that for each
0 # = € X there is an element z* € X* that satisfies ||Z*|| = 1 and <
Z*,x>= ||z||. In general, the correspondence x — Z* is multi-valued: this is
the case in Li-spaces and spaces of continuous functions it becomes, however,
single-valued if the unit ball in X is strictly convex (e.g., in Hilbert spaces or
LP-gpaces with 1 < p < oo; see [82]).

1.2.2 Spanning theorem and its application

A workhorse of analysis is the spanning criterion.

Theorem 1.14. Let X be a normed space and {y;} C X. Then z € Y :=
Lin{y;} if and only if

Varexs < z¥,y; >=0 implies <z*,z>=0.

Proof. In one direction it follows easily from linearity and continuity.

Conversely, assume < x*,z >= 0 for all * annihilating ¥ and z # Y.
Thus, infyey ||z — y|| = d > 0 (from closedness). Define Z = Lin{Y, z} and
define a functional y* on Z by < y*,£ >=< y*,y + az >= a. We have

y
ly +azll = |l + 2]l = |ald

hence

Iy +azll _ 4o
Wr=~l_yq
; el

and y* is bounded. By H.-B. theorem, we extend it to ¥* on X with < y*,z >=
OonY and < g*,z >=1#0.

| <y"¢>=la <
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Next we consider the Miintz theorem.

Theorem 1.15. Let (\;)jen be a sequence of positive numbers tending to occ.
The functions {t"i};en span the space of all continuous functions on [0,1]
that vanish at t = 0 if and only if

1
j=1"4

Proof. We prove the ‘sufficient’ part. Let * be a bounded linear functional
that vanishes on all t%:

<zt >=0, jeN.

For ¢ € C such that R¢ > 0, the functions ¢ — ¢ are analytic functions with
values in C([0, 1]) This can be proved by showing that

$6+h ¢
li = (Int)t¢
Califgo h (In?)

uniformly in ¢ € [0,1]. Then
Q) =< 2*,t¢ >

is a scalar analytic function of ¢ with R¢ > 0. We can assume that ||z*| < 1.
Then

F(Ol <1

for R¢ > 0 and f(A;) =0 for any j € N.
Next, for a given N, we define a Blaschke product by

N

C—Aj

By(C) = :
N ].1:[1(4-)\.7'

We see that By (¢) = 0 if and only if ( = A;, [Bn(¢)| — 1 both as R( — 0
and |¢| — oco. Hence
f(Q)

- By (Q)

is analytic in R¢ > 0. Moreover, for any €' there is o > 0 such that for any
§ > 8p we have |By(¢)| >1—¢€ on R¢ =6 and |¢| = 1. Hence for any €

gn(€)

lgn (O] <1 +€

there and by the maximum principle the inequality extends to the interior of
the domain. Taking e — 0 we obtain |gn(¢)| <1 on R¢ > 0.
Assume now there is k > 0 for which f(k) # 0. Then we have
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N

I1

j=1

Aj4—k‘ 1

k| = TR

Note, that this estimate is uniform in N. If we write

Atk _ g, 2k
N —k N —k

then, by A; — oo almost all terms bigger then 1. Remembering that bound-
edness of the product is equivalent to the boundedness of the sum

AR
Z/\»—k
j=1""

we see that we arrived at contradiction with the assumption. Hence, we must
have f(k) = 0 for any k > 0. This means, however, that any functional that
vanishes on {t%7 } vanishes also on t* for any k. But, by the Stone- Weierstrass
theorem, it must vanish on any continuous function (taking value 0 at zero).
Hence, by the spanning criterion, any such continuous function belongs to the
closed linear span of {t%i}.

Ezample 1.16. The existence of an element Z* satisfying <z*, z>= ||z|| has an
important consequence for the relation between X and X** in a nonreflexive
case. Let B, B*, B** denote the unit balls in X, X*, X** respectively. Because
x* € X* is an operator over X, the definition of the operator norm gives

|z*]|x~ = sup | <z", 2> | = sup <z”, 2>, (1.22)
rEB r€B
and similarly, for © € X considered as an element of X** according to (1.20),
we have
|z||x+ = sup | <z®,2>|= sup <z*,z>. (1.23)
a*€B* o* € B

Thus, ||z]|x* < ||z||x. On the other hand,

lolx =<a2>< sup <a®,e>= || x--
ep

and
2|l x = [l=] x. (1.24)

Hence, in particular, the identification given by (1.20) is an isometry and X
is a closed subspace of X™**.

The existence of a large number of functionals over X allows us to intro-
duce new types of convergence. Apart from the standard norm (or strong)
convergence where (2,)nen C X converges to x if
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lim |z, — x| =0,
n—oo

we define weak convergence by saying that (z,)nen weakly converges to x, if
for any z* € X*,

lim <z*, x,>=<z*, x> .
n—oo

In a similar manner, we say that (z7),eny C X™* converges *-weakly to z* if|
for any = € X,

lim <z, z>=<z*,z>.

n—oo
Remark 1.17. It is worthwhile to note that we have a concept of a weakly
convergent or weakly Cauchy sequence if the finite limit lim,, ., <x*,x,>
exists for any * € X*. In general, in this case we do not have a limit element.
If every weakly convergent sequence converges weakly to an element of X, the
Banach space is said to be weakly sequentially complete. It can be proved that
reflexive spaces and L; spaces are weakly sequentially complete. On the other
hand, no space containing a subspace isomorphic to the space ¢y (of sequences
that converge to 0) is weakly sequentially complete (see, e.g., [6]).

Remark 1.18. Weak convergence is indeed weaker than the convergence in
norm. However, we point out that a theorem proved by Mazur (e.g., see [172],
p. 120) says that if x,, — x weakly, then there is a sequence of convex combina-
tions of elements of (z,)nen that converges to  in norm. Thus, in particular,
the norm and the weak closure of a convex sets coincide.

1.2.3 Banach—Steinhaus Theorem

Another fundamental theorem of functional analysis is the Banach—Steinhaus
theorem, or the Uniform Boundedness Principle. It is based on a fundamental
topological results known as the Baire Category Theorem.

Theorem 1.19. Let X be a complete metric space and let {X,}n>1 be a
sequence of closed subsets in X. If IntX,, = 0 for any n > 1, then
o0

Int |J X, = 0. Fquivalently, taking complements, we can state that a count-

n=1
able intersection of open dense sets is dense.

Remark 1.20. Baire’s theorem is often used in the following equivalent form:
if X is a complete metric space and {X,,},>1 is a countable family of closed

sets such that |J X, = X, then IntX,, # 0 at least for one n.

n=1

Chaotic dynamical systems

We assume that X is a complete metric space, called the state space. In gen-
eral, a dynamical system on X is just a family of states (x(t)):er parametrized
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by some parameter ¢ (time). Two main types of dynamical systems occur in
applications: those for which the time variable is discrete (like the observation
times) and those for which it is continuous.

Theories for discrete and continuous dynamical systems are to some extent
parallel. In what follows mainly we will be concerned with continuous dynam-
ical systems. Also, to fix attention we shall discuss only systems defined for
t > 0, that are sometimes called semidynamical systems. Thus by a contin-
uous dynamical system we will understand a family of functions (operators)
(x(t,+))t>0 such that for each ¢, x(¢,-) : X — X is a continuous function, for
each x( the function ¢ — x(¢,x¢) is continuous with x(0,x¢) = x¢. Moreover,
typically it is required that the following semigroup property is satisfied (both
in discrete and continuous case)

x(t + s,x0) = x(t,x(s,%0)), t,s >0, (1.25)

which expresses the fact that the final state of the system can be obtained as
the superposition of intermediate states.
Often discrete dynamical systems arise from iterations of a function

x(t +1,%0) = f(x(¢,%0)), teN, (1.26)

while when ¢ is continuous, the dynamics are usually described by a differential

equation

dx -

— %= A(x), x(0)=xq teRy. (1.27)

Let (X,d) be a metric space where, to avoid non-degeneracy, we assume
that X # {x(t,p)}i>0 for any p € X , that is, the space does not degenerates
to a single orbit). We say that the dynamical system (x(¢));>0 on (X,d) is
topologically transitive if for any two non-empty open sets U,V C X there is
to > 0 such that x(¢t,U) NV # 0. A periodic point of (x(t));>0 is any point
p € X satisfying
x(T,p) = p.

for some T" > 0. The smallest such T is called the period of p. We say that the
system has sensitive dependence on initial conditions, abbreviated as sdic, if
there exists 6 > 0 such that for every p € X and a neighbourhood N, of p
there exists a point y € N, and ¢y, > 0 such that the distance between x(to, p)
and x(to,y) is larger than . This property captures the idea that in chaotic
systems minute errors in experimental readings eventually lead to large scale
divergence, and is widely understood to be the central idea in chaos.

With this preliminaries we are able to state Devaney’s definition of chaos
(as applied to continuous dynamical systems).

Definition 1.21. Let X be a metric space. A dynamical system (x(t))i>0 in
X is said to be chaotic in X if

1. (x(t))i>0 is transitive,
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2. the set of periodic points of (x(t))¢>o0 is dense in X,
3. (x(t))¢>0 has sdic.

To summarize, chaotic systems have three ingredients: indecomposabil-
ity (property 1), unpredictability (property 3), and an element of regularity
(property 2).

It is then a remarkable observation that properties 1. and 2 together imply
sdic.

Theorem 1.22. If (x(t))i>0 s topologically transitive and has dense set of
periodic points, then it has sdic.

We say that X is non-degenerate, if continuous images of a compact in-
tervals are nowhere dense in X.

Lemma 1.23. Let X be a non-degenerate metric space. If the orbit O(p) =
{x(t,p) }i>0 is dense in X, then also the orbit O(x(s,p)) = {x(t,p)}i>s is
dense in X, for any s > 0.

Proof. Assume that O(x(s,p)) is not dense in X, then there is an open
ball B such that B N O(x(s,p)) = 0. However, each point of the ball is a
limit point of the whole orbit O(p), thus we must have {x(t,p)}o<i<s =
{x(t,p) }o<i<s D B which contradicts the assumption of nondegeneracy. ®

To fix terminology we say that a semigroup having a dense trajectory is
called hypercyclic. We note that by continuity O(p) = {x(¢, p) }+cq, where Q
is the set of positive rational numbers, therefore hypercyclic semigroups can
exist only in separable spaces.

By X, we denote the set of hypercyclic vectors, that is,

Xn={p € X; O(p) is dense in X'}

Note that if (x(t));>0 has one hypercyclic vector, then it has a dense set of
hypercyclic vectors as each of the point on the orbit O(p) is hypercyclic (by
the first part of the proof above).

Theorem 1.24. Let (x(t))¢>0 be a strongly continuous semigroup of continu-
ous operators (possibly nonlinear) on a complete (separable) metric space X.
The following conditions are equivalent:

1. X}, is dense in X,
2. (x(t))i>0 is topologically transitive.

Proof. Let as take the set of nonegative rational numbers and enumerate
them as {¢1,t2,...}. Consider now the family {x(¢,)}nen. Clearly, the orbit of
p through (x(¢))¢>0 is dense in X if and only if the set {x(¢,)p}nen is dense.

Consider now the covering of X by the enumerated sequence of balls B,,
centered at points of a countable subset of X with rational radii. Since each
X(tm) is continuous, the sets
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Gm = J x"(tn, Bm)

neN

are open. Next we claim that

Xp = m Gm~

meN

In fact, let p € X, that is, p is hypercyclic. It means that x(t,,p) visits
each neigbourhood of each point of X for some n. In particular, for each m
there must be n such that x(t,,p) € By, or p € x '(¢,, B;,) which means

pe ) Gn.
meN
Conversely, if p € () G, then for each m there is n such that p €
meN
x " 1(t,, Bpn), that is, x(t,,p) € B,,. This means that {x(t,,p)}nen is dense.

The next claim is condition 2. is equivalent to each set G, being dense
in X. If G,,, were not dense, then for some B,, B, Nx1(t,, B,,) = () for any
n. But then x(t,, B,) N By, = 0 for any n. Since the continuous semigroup is
topologically transitive, we know that there is y € B, such that x(tg,y) € By,
for some tg. Since B, is open, x(t,y) € B,, for ¢t from some neighbourhood
of ty and this neighbourhood must contain rational numbers.

The converse is immediate as for given open U and V we find B,, C V
and since G, is dense U N G, # (. Thus U Nx~1(t,, B,,) # 0 for some n,
hence x(t,,U) N By, # 0.

So, if (x(t));>0 is topologically transitive, then X, is the intersection of a
countable collection of open dense sets, and by Baire Theorem in a complete
space such an intersection must be still dense, thus X}, is dense.

Conversely, if Xj is dense, then each term of the intersection must be
dense, thus each G,, is dense which yields the transitivity. m

Back to Banach—Steinhaus Theorem

To understand its importance, let us reflect for a moment on possible types of
convergence of sequences of operators. Because the space £(X,Y’) can be made
a normed space by introducing the norm (1.11), the most natural concept of
convergence of a sequence (A, )nen would be with respect to this norm. Such
a convergence is referred to as the uniform operator convergence. However, for
many purposes this notion is too strong and we work with the pointwise or
strong convergence: the sequence (A, )nen is said to converge strongly if, for
each z € X, the sequence (A, x)nen converges in the norm of Y. In the same
way we define uniform and strong boundedness of a subset of £(X,Y).

Note that if Y = R (or C), then strong convergence coincides with x-weak
convergence.

After these preliminaries we can formulate the Banach—Steinhaus theorem.
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Theorem 1.25. Assume that X is a Banach space andY is a normed space.
Then a subset of L(X,Y) is uniformly bounded if and only if it is strongly
bounded.

One of the most important consequences of the Banach—Steinhaus theo-
rem is that a strongly converging sequence of bounded operators is always
converging to a linear bounded operator. That is, if for each x there is y,, such
that

lim A,z =y,
n— o0

then there is A € L(X,Y) satisfying Az = y,.

Ezxample 1.26. We can use the above result to get a better understanding of
the concept of weak convergence and, in particular, to clarify the relation be-
tween reflexive and weakly sequentially complete spaces. First, by considering
elements of X* as operators in £(X,C), we see that every x-weakly converg-
ing sequence of functionals converges to an element of X™* in x-weak topology.
On the other hand, for a weakly converging sequence (z,)neny C X, such an
approach requires that x,,,n € N, be identified with elements of X** and thus,
by the Banach—Steinhaus theorem, a weakly converging sequence always has
a limit x € X**. If X is reflexive, then z € X and X is weakly sequentially
complete. However, for nonreflexive X we might have z € X** \ X and then
(n)nen does not converge weakly to any element of X.

On the other hand, (1.24) implies that a weakly convergent sequence is
norm bounded.

We note another important corollary of the Banach—-Steinhaus theorem
which we use in the sequel.

Corollary 1.27. A sequence of operators (A, )nen is strongly convergent if
and only if it is convergent uniformly on compact sets.

Proof. It is enough to consider convergence to 0. If (A,)neny converges
strongly, then by the Banach—Steinhaus theorem, ¢ = sup,, ¢y [|An| < +o00.
Next, if 2 C X is compact, then for any ¢ we can find a finite set N. =
{z1,...,2} such that for any x € {2 there is x; € N, with ||z — z;|| < €/2a.
Because N, is finite, we can find ng such that for all n > ng and ¢ =1,...,k
we have ||A,z;|| < ¢/2 and hence

[Anz]| = [|Anzi|| +allz — x| <€
for any = € (2. The converse statement is obvious. O

We conclude this unit by presenting a frequently used result related to the
Banach—Steinhaus theorem.

Proposition 1.28. Let X, Y be Banach spaces and (Ap)neny C L(X,Y) be a
sequence of operators satisfying sup, cy ||An| < M for some M > 0. If there
is a dense subset D C X such that (An2)nen is a Cauchy sequence for any
x € D, then (Apx)nen converges for any ¢ € X to some A € L(X,Y).
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Proof. Let us fixe > 0 and y € X. For this € we find z € D with |[|[z—y|| < ¢/M
and for this x we find ng such that | A,z — A, z|| < € for all n, m > ng. Thus,

[Any — Amyl| < [|Anz — Amz|| + [[An(z = y)l| + [[Am(z — y) || < 3e.

Hence, (A,y)nen is a Cauchy sequence for any y € X and, because Y is
a Banach space, it converges and an application of the Banach—Steinhaus
theorem ends the proof. |

Application—limits of integral expressions

Consider an equation describing growth of, say, cells

N dlg(m)N)

m e —u(m)N(t,m), me(0,1), (1.28)

with the boundary condition
g(0)N(t,0) =0 (1.29)

and with the initial condition
N(0,m) = No(m) for m € [0,1]. (1.30)

Here N(m) denotes cells’ density with respect to their size/mass and we con-
sider the problem in L, ([0, 1]).

Consider the ‘formal’ equation for the stationary version of the equation
(the resolvent equation)

AN (m) + (g(m)N(m))" + p(m)N(m) = f(m) € Ly ([0, 1)),
whose solution is given by

—AG(m)—Q(m) rm
Ny(m) = e—/ AGHR0) £ () ds (1.31)

g(m) 0

where G(m) = [;"(1/g(s)) ds and Q(m) = [;"(u(s)/g(s)) ds. To shorten no-
tation we denote

— ¢ AG(M)—Q(m) — AG(m)+Q(m)

e_x(m): ex(m) :

Our aim is to show that g(m)Nx(m) — 0 as m — 1~ provided 1/g or p is not
integrable close to 1. If the latter condition is satisfied, then ey(m) — oo and
e Mm) —=0asm— 1.

Indeed, consider the family of functionals {{m }meq—e,1) for some € > 0
defined by

enf = e_x(m) / " ea(s)f(s) ds



1.2 Fundamental Theorems of Functional Analysis 25

for f € L'[0,1]. We have

| < eam) [ " ex () f(s)]ds < [ it

on account of monotonicity of ey. Moreover, for f with support in [0,1 — J]
with any 6 > 0 we have lim,,_,,- &, f = 0 and, by Proposition 1.28, the above
limit extends by density for any f € L'[0,1].

1.2.4 Weak compactness

In finite dimensional spaces normed spaces we have Bolzano-Weierstrass theo-
rem stating that from any bounded sequence of elements of X,, one can select
a convergent subsequence. In other words, a closed unit ball in X, is compact.
There is no infinite dimensional normed space in which the unit ball is
compact.
Weak compactness comes to the rescue. Let us begin with (separable)
Hilbert spaces.

Theorem 1.29. Each bounded sequence (un)nen in a separable Hilbert space
X has a weakly convergent subsequence.

Proof. Let {vj }ren be dense in X and consider numerical sequences ((ty,, Uk ))nen
for any k. From Banach-Steinhaus theorem and

|(wn, vp)| < [l

we see that for each k these sequences are bounded and hence each has a con-
vergent subsequence. We use the diagonal procedure: first we select (u1y,)nen
such that (u1,,v1) — a1, then from (u1,)nen we select (ugy)nen such that
(uan,v2) — ag and continue by induction. Finally, we take the diagonal se-
quence w, = Uy, which has the property that (w,,v;) — ar. This follows
from the fact that elements of (wp,)nen belong to (ug, for n > k. Since
{vk }ren is dense in X and (uy, )nen is norm bounded, Proposition 1.28 implies
((wn, v))nen converges to, say, a(v) for any v € X and v — a(v) is a bounded
(anti) linear functional on X. By the Riesz representation theorem, there is
w € X such that a(v) = (v, w) and thus w, — w.

If X is not separable, then we can consider Y = Lin{u, }nen which is
separable and apply the above theorem in Y getting an element w € Y for
which

(wp,v) = (w,v), veY.

Let now z € X. By orthogonal decomposition, z = v + v+ by linearity and
continuity (as w € Y)

(Wn, 2) = (W, v) = (w,v) = (w, 2)

and so w, — w in X.
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Corollary 1.30. Closed unit ball in X is weakly sequentially compact.

Proof. We have
(v,wy) = (v,w), n— 0

for any v. We can assume w = 0 We prove that for any k there are indices
ni,...,ng such that
E Y wp, + ...+ wp,) =0

in X. Since (w1, w,) — 0, we set n; = 1 and select ny such that |(wy, , wn, )| <
1/2. Then we select ng such that |(wn,,wn,)| < 1/2 and |(Wn,, W, )| < 1/2
and further, ng such that |(wn,, wn, )| < 1/(k—1),..., [(Wn,_,, wn, )| < 1/(k—
1). Since ||wy|| < C, we obtain

167 (wny + -+ wn, )|

k k—1 k—2

ST Dl 1P+ 2 (g wy) +2 3 (W wayy) +
j=1 j=1 J=1

SEPRC? 42k -1)(k-1) 7 +2(k - 2)(k-2)7 +...2)

<k C?+2)

Note that this result shows that any closed convex set in X is weakly
sequentially compact. What about other spaces?

Practically the same proof (using the fact that a closed subspace of a
reflexive space is reflexive) shows that if a Banach space is reflexive, then
the closed unit ball is weakly sequentially compact. The converse is also true
(Eberlain).

Helly’s theorem: If X is a separable Banach space and U = X*, then
the closed unit ball in U is weak® sequentially compact. Alaoglu removed
separability.

1.2.5 The Open Mapping Theorem

The Open Mapping Theorem is fundamental for inverting linear operators.
Let us recall that an operator A : X — Y is called surjective if ImA =Y and
open if the set A(2 is open for any open set 2 C X.

Theorem 1.31. Let X,Y be Banach spaces. Any surjective A € L(X,Y) is
an open mapping.

One of the most often used consequences of this theorem is the Bounded
Inverse Theorem.

Corollary 1.32. If A € L(X,Y) is such that KerA = {0} and ImA =Y,
then A=1 € L(Y, X).
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The corollary follows as the assumptions on the kernel and the image
ensure the existence of a linear operator A~! defined on the whole Y. The
operator A~! is continuous by the Open Mapping Theorem, as the preimage
of any open set in X through A~!, that is, the image of this set through A,
is open.

Throughout the book we are faced with invertibility of unbounded opera-
tors. An operator (A4, D(A)) is said to be invertible if there is a bounded oper-
ator A=t € L(Y, X) such that A=Az = x for all x € D(A) and A~y € D(A)
with AA='y = y for any y € Y. We have the following useful conditions for
invertibility of A.

Proposition 1.33. Let X, Y be Banach spaces and A € L(X,Y). The follow-
ing assertions are equivalent.

(i) A is invertible;

(i) ImA =Y and there is m > 0 such that |Az| > m|z|| for all x € D(A);

(i11) A is closed, ImA =Y and there is m > 0 such that || Az| > m||z| for
all x € D(A);

(iv) A is closed, ImA =Y, and KerA = {0}.

Proof. The equivalence of (i) and (ii) follows directly from the definition of
invertibility. By Theorem 1.34, the graph of any bounded operator is closed
and because the graph of the inverse is given by

G(A) = {(z,y); (y.2) € GATH},

we see that the graph of any invertible operator is closed and thus any such
an operator is closed. Hence, (i) and (ii) imply (iii) and (iv). Assume now
that (iii) holds. G(A) is a closed subspace of X x Y, therefore it is a Banach
space itself. The inequality ||Az| > m||z|| implies that the mapping G(A4) >
(x,Az) — Az € ImA is an isomorphism onto ImA and hence ImA is also
closed. Thus ImA =Y and (ii) follows. Finally, if (iv) holds, then Corollary
1.32 can be applied to A from D(A) (with the graph norm) to Y to show that
A=t e L(Y,D(A)) Cc L(Y, X). O

Norm equivalence. An important result is that if X is a Banach space with
respect to two norms | - ||; and || - ||z and there is C' such that ||z|; < C||x]|2,
then both norms are equivalent.

The Closed Graph Theorem

It is easy to see that a bounded operator defined on the whole Banach space X
is closed. That the inverse also is true follows from the Closed Graph Theorem.

Theorem 1.34. Let X,Y be Banach spaces. An operator A € L(X,Y) with
D(A) = X is bounded if and only if its graph is closed.
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We can rephrase this result by saying that an everywhere defined closed
operator in a Banach space must be bounded.

Proof. Indeed, consider on X two norms, the original norm ||-|| and the graph
norm
2]l peay = [zl + [[Az].

By closedness, X is a Banach space with respect to D(A) and A is continuous
in the norm | - || p(ay. Hence, the norms are equivalent and A is continuous in
the norm || - ||.

To give a nice and useful example of an application of the Closed Graph
Theorem, we discuss a frequently used notion of relatively bounded operators.
Let two operators (A, D(A)) and (B, D(B)) be given. We say that B is A
bounded if D(A) C D(B) and there exist constants a,b > 0 such that for any
x € D(A),

|Ball < allAz] + bl (1.32)

Note that the right-hand side defines a norm on the space D(A), which is
equivalent to the graph norm (1.15).

Corollary 1.35. If A is closed and B closable, then D(A) C D(B) implies
that B is A-bounded.

Proof. If A is a closed operator, then D(A) equipped with the graph norm is
a Banach space. If we assume that D(A) C D(B) and (B, D(B)) is closable,
then D(A) C D(B). Because the graph norm on D(A) is stronger than the
norm induced from X, the operator B, considered as an operator from D(A)
to X is everywhere defined and closed. On the other hand, §|D(A) = B;
hence B : D(A) — X is bounded by the Closed Graph Theorem and thus B

is A-bounded. a

1.3 Hilbert space methods

One of the most often used theorems of functional analysis is the Riesz rep-
resentation theorem.

Theorem 1.36 (Riesz representation theorem). If z* is a continuous
linear functional on a Hilbert space H, then there is exactly one elementy € H
such that

<z’ x>=(x,y). (1.33)

1.3.1 To identify or not to identify—the Gelfand triple

Riesz theorem shows that there is a canonical isometry between a Hilbert
space H and its dual H*. It is therefore natural to identify H and H* and is
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done so in most applications. There are, however, situations when it cannot
be done.

Assume that H is a Hilbert space equipped with a scalar product (-,)gy
and that V' C H is a subspace of H which is a Hilbert space in its own
right, endowed with a scalar product (-,-)y. Assume that V is densely and
continuously embedded in H that is V = H and ||z||g < c||z||v, z € V, for
some constant c. There is a canonical map T : H* — V* which is given by
restriction to V' of any h* € H*:

<Th*,’U Syrxy =< h*,'U >y«xH, UVEV.

We easily see that
ITh* [y~ < C[h*|| -

Indeed

ITh*||v+ = sup | <Th*,v>y«xyv |= sup |<h™v>pgexn
llollv <1 llollv <1

<P [ae sup vlla < ellh*{|m-

llvllv <1
Further, T is injective. For, if Th] = Thj, then
0=< Thik — Th;,v Sy =< hT — h;,’l) >H*xH

for all v € V' and the statement follows from density of V in H. Finally, the
image of TH* is dense in V*. Indeed, let v € V** be such that < v, Th* >=0
for all h* € H*. Then, by reflexivity,

0=<v,Th* >yexy-=<Th*,v >y«xy=<h*,v >g+xg, h" € H"

implies v = 0.
Now, if we identify H* with H by the Riesz theorem and using T as the
canonical embedding from H* into V*, one writes

VcCH~H*CV*

and the injections are dense and continuous. In such a case we say that H is
the pivot space. Note that the scalar product in H coincides with the duality
pairing < -, - >y« xy:

(f7g>H:<fag>V*><V7 fEH,gEV

Remembering now that V' is a Hilbert space with scalar product (-,-)y we
see that identifying also V with V* would lead to an absurd — we would have
V = H = H* = V*. Thus, we cannot identify simultaneously both pairs.
In such situations it is common to identify the pivot space H with its dual
H* bur to leave V and V* as separate spaces with duality pairing being an
extension of the scalar product in H.
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An instructive example is H = Ly([0, 1], dz) (real) with scalar product
1
(u,v) = /u(x)v(x)da:
0
and V' = Lo([0, 1], wdz) with scalar product
1
(u,v) = /u(x)v(m)w(x)dx,
0

where w is a nonnegative unbounded measurable function. Then it is useful
to identify V* = Ly([0, 1], w~tdz) and

1 1
<o v [f@@is < [ 1@)Vew) j%dx <11 liglv--
0 0

1.3.2 The Radon-Nikodym theorem

Let © and v be finite nonnegative measures on the same o-algebra in 2. We
say that v is absolutely continuous with respect to u if every set that has
p-measure 0 also has v measure 0.

Theorem 1.37. If v is absolutely continuous with respect to p then there is
an integrable function g such that

v(E) :/gd,u, (1.34)

E

for any p-measurable set E C (2.

Proof. Assume for simplicity that p($2),v(§2) < co. Let H = Lo(£2,dp + dv)
on the field of reals. Schwarz inequality shows that if f € H, then f € Ly (du+
dv), then the linear functional

<ot f = [ fau
)
is bounded on H. Indeed

<atf> 1< [pdn < Vi@ [ fdu< Vi@ | [ rae) < Va@iola.
2

2 2

Thus, by the Riesz theorem, there is y € H such that
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/fdu = /fyd(wr V).
Q Q
Thus we obtain

Z 71— y)dp = ([ fydv.

We claim that 0 < y < 1 almost everywhere with respect to u (and thus v).
Consider the set F' = {x € 2; y < 0} and f as the characteristic function of

F, f = xr so that
/(1—y)du= /ydu

F F
If u(F) > 0, then the left hand side is bigger that p(F) > 0 and the right
hand side is at most 0 (as it may happen that v(F) = 0 — absolute continuity
works only one way). Thus, u(F) = 0 and y > 0 p (and v) almost everywhere.
Let now E = {z € 2; y > 0} and f be the characteristic function of E so

that
/(1 —y)dp = /ydu

E E

Now, if u(E) > 0, then the left hand side is strictly negative whereas the
right hand side is at least 0 (if ¥(E) = 0). Thus, p(E) = 0and y < 1 pu
(and v) almost everywhere. We can modify y on a p measure zero set so that
0 < y <1 everywhere so that

is a finite nonnegative function on 2. Let us denote
E,={x e y(x) >n"}.

The sequence (Fy)nen is a nested sequence with (| E, = () as y is positive
everywhere. Thus we ca write xg, = yf, for some f, € H. Indeed, 0 <
frn < xE,/y < nsothat f is bounded and thus square integrable for each n.
Therefore we can write

/xEny*I(l —y)dp = /xEndv.

2 2

Since xg, 1 everywhere on 2, using the dominated convergence theorem
we obtain that g = y~1(1—y) is integrable on 2. Taking arbitrary measurable
subset E C {2 and its characteristic function, we obtain

v(E) = /du = /gdu.

E E
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1.3.3 Projection on a convex set

Corollary 1.38. Let K be a closed convex subset of a real Hilbert space H.
For any x € H there is a unique y € K such that

o=yl = inf o 2]. (1.35)
Moreover, y € K is a unique solution to the variational inequality

(r—y,2-y) <0 (1.36)
for any z € K.

Proof. Let d = inlf( |z —z||. We can assume z ¢ K and so d > 0. Consider
zZE

f(2) = |lz — z||, z € K and consider a minimizing sequence (z,)nen, 2n € K
such that d < f(z,) < d + 1/n. By the definition of f, (z,)nen is bounded
and thus it contains a weakly convergent subsequence, say (¢, )nen. Since K
is closed and convex, by Corollary 1.30, ¢, — y € K. Further we have

1
[(hoa—y)| = lim |(h,a—G,)| < A liminf o~ | < |4 liminf d+~ = [|A]d
n— o0 n—o00 n—oo n

for any h € H and thus, taking supremum over ||h|| < 1, we get f(y) < d
which gives existence of a minimizer.

To prove equivalence of (1.36) and (1.35) assume first that y € K satisfies
(1.35) and let z € K. Then, from convexity, v = (1 —t)y+tz € K for t € [0,1]
and thus

lz—yll < llz— (1 =ty +tz2)|| = |(x —y) —t(z — )|
and thus
lz —yl? <z —yl* = 2t(z —y, 2 —y) + £*]|2 — y|*.

Hence
tlz—yl*>2(z —y,2z—y)

for any t € (0,1] and thus, passing with ¢t — 0, (x —y, z —y) < 0. Conversely,
assume (1.36) is satisfied and consider

|z —yl* = llo—z[* = (¢ —y,z —y) — (x — 2,5 — 2)
=2(z,2) = 2(x,y) +2(y,y) — 2(y,2) +2(y,2) — (4,9)
=2x—y,z—y)—(y—2y—2) <0

hence
|z —yll < [lz—z|

for any z € K.
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For uniqueness, let y, yo satisfy
(x—y1,2—y1) <0, (T —y2,2—y2) <0, ze H.

Choosing z = ys in the first inequality and z = y; in the second and adding
them, we get ||y1 — y2||* < 0 which implies y; = y».

|

We call the operator assigning to any x € K the element y € K satisfying
(1.35) the projection onto K and denote it by Pxk.

Proposition 1.39. Let K be a nonempty closed and convex set. Then Py is
non erpansive mapping.

Proof. Let y; = Pxx;, i = 1,2. We have
(xl_ylaz_yl)goa (552—?/2>Z_y2)§07 ze H

so choosing, as before, z = g5 in the first and z = y; in the second inequality
and adding them together we obtain

lyr — w2l < (@1 — 2,91 — ¥2),

hence ||Pxx1 — Praxsl|| < ||x1 — xo|.

1.3.4 Theorems of Stampacchia and Lax-Milgram
1.3.5 Motivation
Consider the Dirichlet problem for the Laplace equation in 2 C R™

—Au=f in (2, (1.37)
ulon = 0. (1.38)

Assume that there is a solution u € C2(£2) N C(£2). If we multiply (1.37) by a
test function ¢ € C§°(42) and integrate by parts, then we obtain the problem

!w-wdx:!mdx. (1.39)

Conversely, if u satisfies (1.39), then it is a distributional solution to (1.37).
Moreover, if we consider the minimization problem for

J(u):%/|Vu\2dx—/fudx
2

2

over K = {u € C?(£2); ulpp = 0} and if u is a solution to this problem then
for any € € R and ¢ € C§°(§2) we have
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J(u+ed) = J(u),

then we also obtain (1.39). The question is how to obtain the solution.
In a similar way, we consider the obstacle problem, to minimize J over
K = {u € C?(); ulsge = 0, u > g} over some continuous function g
satisfying glsn < 0. Note that K is convex. Again, if u € K is a solution then
for any € > 0 and ¢ € K we obtain that u +€(¢p —u) = (1 —€)u + ¢ is in K
and therefore
J(u+ (6 —w) = J(u).

Here, we obtain only
/Vu V(¢ —u)dr > /f(qﬁ —u)dx. (1.40)
Q o)
for any ¢ € K. For twice differentiable v we obtain
/Au(qﬁ —u)dx > /f((b —u)dx
Q Q

and choosing ¢ = u+ 1, 0 < € C§°(£2) we get
—Au>f

almost everywhere on 2. As w is continuous, the set N = {z € 2; u(z) >
g(x)} is open. Thus, taking ¢» € C§°(N), we see that for sufficiently small
€e>0,utepe K. Then, on N

—Au=f
Summarizing, for regular solutions the minimizer satisfies

—Au> f
u=>g
(Au+ f)(u—g) =0

on 2.

Hilbert space theory

We begin with the following definition.

Definition 1.40. Let H be a Hilbert space. A bilinear form a : H x H — R
1s said to be

(i) continuous of there is a constant C such that

la(z,y)| < Cllzlllyl, .y € H;
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coercive if there is a constant o > 0 such that
a(z, ) > al|z|?.
Note that in the complex case, coercivity means |a(z, )| > o z|*.

Theorem 1.41. Assume that a(-,-) is a continuous coercive bilinear form on
a Hilbert space H. Let K be a nonempty closed and convex subset of H. Then,
giwen any ¢ € H*, there exists a unique element x € K such that for any
ye K

a(x,y —x) >< ¢,y — & >pexm (1.41)

Moreover, if a is symmetric, then x is characterized by the property

1 1
ze K and —a(z,2)— < ¢,x >grxg=min—a(y,y)— < ¢,y >grxH -
2 yeK 2
(1.42)

Proof. First we note that from Riesz theorem, there is f € H such that
< ¢,y >mxu= (f,y) for all y € H. Now, if we fix © € H, then y — a(z,y) is
a continuous linear functional on H. Thus, again by the Riesz theorem, there
is an operator A : H — H satisfying a(z,y) = (Az,y). Clearly, A is linear
and satisfies

[Az|| < Clz|l, (1.43)
(Az,z) > afz|* (1.44)

Indeed,
[Az]| = sup [(Az,y)| < Cllz] sup ||yl
llyll=1 lyll=1
and (1.44) is obvious.
Problem (1.41) amounts to finding = € K satisfying, for all y € K,

(Az,y —z) = (f,y — ). (1.45)

Let us fix a constant p to be determined later. Then, multiplying both sides
of (1.45) by p and moving to one side, we find that (1.45) is equivalent to

(pf —pAx+x —z,y—2) <0. (1.46)

Here we recognize the equivalent formulation of the projection problem (1.36),
that is, we can write
x = Px(pf — pAx + x) (1.47)

This is a fixed point problem for x in K. Denote Sy = Pk (pf—pAy+y) Clearly
S : K — K as it is a projection onto K and K, being closed, is a complete
metric space in the metric induced from H. Since Px is nonexpansive, we
have
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1Sy1 — Sy2|| < [[(y1 — y2) — p(Ayr — Ays)||
and thus

[1Sy1 — Syal® = llyr — v2ll* — 20(Ay1 — Ayz,y1 — y2) + p°[| Ay — Ay |?
< lyr = 2ll(1 = 2pa + p*C?)

We can choose p in such a way that k? = 1 — 2pa + p?C? < 1 we see that S
has a unique fixed point in K.

Assume now that a is symmetric. Then (z,y); = a(x,y) defines a new
scalar product which defines an equivalent norm ||z|y = +/a(z,z) on H.
Indeed, by continuity and coerciveness

lz]ly = Va(e,2) < VO]

and
2]l = Va(z,z) = Valz].
Using again Riesz theorem, we find g € H such that
< ¢y >mexn= a(g,y)
and then (1.41) amounts to finding « € K such that
alg—z,y—x) <0

for all y € K but this is nothing else but finding projection x onto K with
respect to the new scalar product. Thus, there is a unique z € K

a(g—x,9g—x) =min/a(g —x,9 — x).
(9 —2.9—2)=minalg—z.9-2)
However, expanding, this is the same as finding minimum of the function

y — alg—y,9—y) = alg, 9)+aly,y)—2a(g,y) = a(y,y)—2 < ¢,y >u-xu +alg,g).

Taking into account that a(g,g) is a constant, we see that x is the unique
minimizer of

1
y — §a(y,y)— <Y >HxH -

Corollary 1.42. Assume that a(-,-) is a continuous coercive bilinear form on
a Hilbert space H. Then, given any ¢ € H*, there exists a unique element
x € H such that for anyy € H

a(l’7y) =< ¢7y >H*xH (148)

Moreover, if a is symmetric, then x is characterized by the property

1 1
xe€H and —a(z,2)— < d,x >gxpg=min—a(y,y)— < &,y >H+xH -
2 y€H2
(1.49)
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Proof. We use the Stampacchia theorem with K = H. Then there is a unique
element x € H satisfying

a(r,y —x) 2< ¢,y — T >HexH -
Using linearity, this must hold also for
a(z,ty —x) >< oty — ¢ >y -
for any t € R,v € H. Factoring out ¢, we find
ta(z,y —xt ) >t <y —xt™ ' Spenp
and passing with ¢ — +o00, we obtain
a(@,y) 2< ¢,y >pexn,  a(T,y) << oY >uexn -

Remark 1.43. Elementary proof of the Lax—Milgram theorem. As we noted
earlier
a(l‘,y) =< ¢,Z/ >H*xH

can be written as the equation
(Az,y) = (f,y)

for any y € H, where A: H — H, ||Az|| < C||z|| and (Az,z) > o||z|?*. From
the latter, Az = 0 implies x = 0, hence A is injective. Further, if y = Ax,
r = A"1y and

lz)* = A yllll2]l < a7 (y,2) < o™ yllll«]

so A~! is bounded. This shows that the range of A, R(A), is closed. Indeed,
if (Yn)nen s Yn € R(A), yn — y, then (yn)nen is Cauchy, but then (z,)nen,
x, = A1 is also Cauchy and thus converges to some = € A. But then, from
continuity of A, Az = y. On the other hand, R(A) is dense. For, if for some
v € H we have 0 = (Ax,v) for any x € H, we can take v = x and

0= (Av,v) > ajv|?

so v =0 and so R(A) is dense.

1.3.6 Dirchlet problem

Let us recall the variational formulation of the Dirichlet problem: find u €7
such that

!Vu-VcZ)dx:!fqbda:. (1.50)
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for all C§°(§2). We also recall the associated minimization problem for

J(u):%/|VU\2d:rf/fudx (1.51)
[0}

0

over some closed subspace K = {u €7}.
Let us consider the space H = Ly(£2), 2 C R™ bounded, with the scalar
product

(u,v)0 = / u(z)v(z)dz.

n

H
We know that C§°(f2) = H. The relation (1.50) suggests that we should
consider another scalar product, initially on C§°(£2), given by

(u,v)0,1 = /Vu(:c)Vv(ac)dm.
2

Note that due to the fact that u, v have compact supports, this is a well defined
scalar product as

0= (u,u)o1 = / \Vu(m)\Qd;U
Q

implies uy, = 0 for all z;, ¢ =1,...,n hence u = const and thus u = 0. Note
that this is not a scalar product on a space C°°(£2).

A fundamental role in the theory is played by the Zaremba - Poincare-
Friedrichs lemma.

Lemma 1.44. There is a constant d such that for any v € C3°(£2)

[[ullo < dlfullo,1- (1.52)
Proof. Let R be a box [a1,b1] X ... X [an,b,] such that 2 C R and extend u
by zero to R. Since u vanishes at the boundary of R, for any x = (x1,...,2y,)
we have

u(x) =/uzi(:c1,...,t7...)dt
a;

and, by Schwarz inequality,

u?(x) = /umi(xl,...,t,...,xn)dt < /1dt /ui(zl,...,t,...,xn)dt
a; 4 @i
b;
<

(bl — ai)/ui(:z:l,...,t,...,xn)dt
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for any x € R. Integrating over R we obtain

[ uax < = ai? [ o2, (ax

R R

This can be re-written

/uQ(x)dx < (b — ai)Q/uii (x)dx < c/ |Vu(x)[2dx
0 Q 2
We see that the lemma remains valid if {2 is bounded just in one direction.
Let us define V([)/é(ﬂ) as the completion of C§°(§2) in the norm || - [jo,1. We
have
Theorem 1.45. The space V([)/ 3(02) is a separable Hilbert space which can
be identified with a subspace continuously and densely embedded in Lo(£2).

Every v EV([)/%(.Q) has generalized derivatives Dy, v € Lo(§2). Furthermore, the
distributional integration by parts formula

/Dwivudx = —/vaiudx (1.53)
Q 2

is valid for any u,v EI/(I)/%(Q)

Proof. . The completion in the scalar product gives a Hilbert space. By Lemma
1.44, every equivalence class of the completion in the norm | - ||o,1 is also an
equivalence class in || - ||o and thus can be identified with the element of

C§°(Q)‘ b and thus with an element v € Lo(2). This identification is one-

to-one. Density follows from C§°({2) Cl/?/é(ﬁ) C Ly(£2) and continuity of
injection from Lemma 1.44.

If (vn)nen of C§°(£2) functions converges to v EV?/%(Q) in [ - [lo,1, then
vp, — v in Ly(2) and Dy,v, — v* in Lo(§2) for some functions v* € La(12).
Taking arbitrary ¢ € C5°(£2), we obtain

/Dzivnqbdx = —/vaniqux
i) o

and we can pass to the limit

/ vigdx = — / vD,, pdx

2 2

showing that v! = D,,v in generalized sense. Furthermore, we can pass to the
o
limit in || - [jo1 with ¢ — w €W 3(£2) and, by the above, D,,¢ — D,,u in
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Ly(92), giving (1.53). This also shows that I/?/%(Q) can be identified with a
closed subspace of (L2 (£2))" (the graph of gradient) and thus it is a separable

space.

Consider now on I/?/%(.Q) the bilinear form

a(u,v) = /Vqudx.
7

Clearly, by Schwarz inequality

la(u, v)] < |ullo1]lv]lo1

and

a(u,u) = /VuVudX = HU||(2)1
2

and thus a is a continuous and coercive bilinear form on I/?/%(_Q) Thus, if we
take f € (I/?/%(Q))* D Ly(£2) then there is a unique u EI/?/é(Q) satisfying

/Vqudx =< f,u>
Q

(WA(2)* xWA(92)
for any v GVC[)/é(Q) or, equivalently, minimizing the functional
J(v) 1/|V\2d <fos
== xX— o o
Y B T ) < (2)
Q

over K :V?/’%(Q)
The question is what this solution represents. Clearly, taking v € C5°(§2)
we obtain
—Au=f
in the sense of distribution. However, to get a deeper understanding of the

o
meaning of the solution, we have investigate the structure of Wi(2).

1.3.7 Sobolev spaces

Let {2 be a nonempty open subset of R", n > 1 and let m € N. The Sobolev
space WJ"(§2) consists of all u € Ly(§2) for which all generalized derivatives
D%u exist and belong to Lo. Wi (£2) is equipped with the scalar product

(Uy V), = Z D*uD%vdx. (1.54)

la|<m )
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In particular,

(u,v); = /uv + VuVudx.
2

We obtain
Proposition 1.46. The space Wi ((2) is a separable Hilbert space.

Proof. The proof follows since the generalized differentiation is a closed oper-
ator in Lo(£2).

We note that I/?/%(Q) is a closed subspace of W} (§2) as the norms || - [|o.1
and || - ||1 coincide there.

We shall focus on the case m = 1. A workhorse of the theory is the
Friedrichs lemma.

Lemma 1.47. Let u € W3(82). Then there exists a sequence (ug)ken from
C§°(R™) such that

ugle = u in Lo(82) (1.55)
and for any 2" € 2
Vug|gr — Vu in Ly(2) (1.56)
If 2 = R", then both convergences occur in R™.

Proof. Set

0 forxd

and define v = u® * w.. We know v, € C*°(R") and v — u in La(§2). Let us
take 2’ € §2 and fix a function o € C§°((2) which equals 1 on a neighbourhood
of 2. Then, for sufficiently small €, we have

ut(z) = {“(93) for 7 € 2

we * (Qu)® = we * u’
on (2'. Then, by Proposition 1.8,
e

Oz; (we * (qu)®) = we * (oz(?xju + &Cjozu)

hence
On, (we * (au)®) = (Oy,u + On, au)e

in Ly (£2) and, in particular,
Oz; (we * (qu)®) — pju
in Lo(£2). But on {2’ we can discard « to get
Oz, (we * u®) — pju.

If vx do not have compact support (e.g. when (2 is not bounded), then we
multiply vx by a sequence of smooth cut-off functions ¢, = ((z/k) where
¢(x) =1 for |z| <1 and ((z) =0 for |z| > 2.
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As an immediate application we show
Proposition 1.48. (i) Let u,v € W3 (2) N Loo(2). Then uwv € W3 (£2) N
Loo(02) with
Oz, (uv) = Ojuv + udy,v, t=1,....n (1.57)

(ii) Let £2,§2, be two open sets in R™ and let H : £y — 2 be a C1(N)
diffeomorphism. If u € W3 (£2) then uo H € W3 (') and

/(uoH)ﬁngbdy = 7/2(3ziuoH))3yjHi¢dy (1.58)
2 =1

(o5t

Proof. Using Friedrichs lemma, we find sequences (ug)ien, (Vk)ren in C§°(£2)
such that
U — U, Vg — U

in L(£2) and for any 2’ € {2 we have
Vur — Vu, Vu, = Vo

in Lo(£2"). Moreover, from the construction of the mollifiers we get

lurlle @) < lullec)y okl @) < vllze @)

On the other hand

/ukvkachédx = — /(Ojukvk + up0jur) pdx
19 o)

for any ¢ € C5°(£2). Thanks to the compact support of ¢, the integration

actually occurs over compact subsets of {2 and we can use Ly convergence of
Vuyg, Vu. Thus

/uv(“)xj odx = — /(&rj uv + u0y,v)dx

2 02

and the fact that wv € Wy (£2) follows from 9, u,0,,v0 € Wj3(£2) and
u,v € Loo(£2). The proof of the second statement follows similarly. We se-
lect sequence (uk)ren as above; then clearly ug o H — uwo H in Lo(£27) and

(8$luk o H)ay] Hz — (833111, o H)@Z,J Hl
in Lo(£27) for any 2 € §2. For any ¢ € C3°(§21) we get

k
/(uk o H)0y,¢dy = 7/2(3%1% o H)0,, Hipdy
o, =1

2

and in the limit we obtain (1.58).
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Sometimes it will be necessary to indicate the domain of the definition of
a Sobolev space. Then we use the || - [lo,2 to denote the norm in Ly(§2) and
analogous convention is used for the Sobolev space norms.

Proposition 1.49. The following properties are equivalent:

(i) u € W3(£2),
(i) there is C such that for any ¢ € C§°(£2) andi=1,...,n

/ udrdx| < Cl1élo, (1.59)

(0]

(i) there is a constant C' such that for any 2 € 2 and all h € R™ with
|h| < dist(£2',982) we have

lThu — ullo, < Clhl, (1.60)
where (Tpu)(x) = u(x + h). In particular, if 2 =R"™, then
[7nu —ullo < h[[|Vullo- (1.61)
Proof. (i) = (ii) follows from the definition.
(#) = (7). Eqn. (1.59) shows that

b Z udybix,

extends to a bounded functional on Ly (§2) and thus there is v; € Lo(§2) such

that
/u@igbdx = —/Uiqﬁdx,

2 2

for any ¢ € C§°(12).
(¢) = (i4). Let us take u € C§°(R™). For x,h € R™ and t € R we define

v(t) = u(x + th).

Then v'(t) = hVu(x + th) and
u(x +h) —u(x) =v(1) —v(0) = /hVu(X + th)dt.
0

Hence

1
|Thu(x) — u(x)]? < |h|2/|Vu(x+th)|2dt
0
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so that

1

/|Thu(x) — u(x)[2dx < |h|2/ /|Vu(m+th)|2dx dt

£2 0 2/

~ |hf? / Q | ivupax | ar
0

'+th

If |h| < dist(§2',042), then there is 2" such that 2 +th C 2" € 2 for all
t € [0,1] and thus

[ 1m0~ i Pax < ? [ [Tuly)Pax
2

o0

which gives (1.60) for u € C$°(R"). Let u € W3 (£2). Then, by the Friedrichs
lemma, we find (ug)ren, ur € C§°(R™) such that up — w in Lo(£2) and
Vugr — Vu in Ly(£2') for any 2’ € £2. Noting that mpur — 7hu in Lo (§2') we
can pass to the limit above, obtaining,

e — ullo.cr < [h / Vu(y)[2dx < C|h].

0"

If 2 =R", then in all calculations above we can replace 2, 2" by R™.
(i4i) = (i1). If (1.60) holds then, taking 2’ € 2, ¢ € C§°(£2) with suppep C
2" and |h| < dist(£2/, 042), we obtain

/ (e — w)dx| < Clhl[9]l.

(0]

On the other hand

/ (mht — ) () $(x)lx = / u(y)(r-nd — &) (y)dy,

Q o)
SO
T_np — @
[ == iy < clol
|h|
o)
Choosing h = te;,i = 1,...,n and passing to the limit with ¢ — 0, we obtain

(1.59).
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1.3.8 Localization and flattening of the boundary

Assume that 2 is an open, bounded set with boundary 92 which is an n — 1
dimensional C™ manifold; further assume that that (2 lies locally at one side
of the boundary. Denote @ = {y € R™; |y;| < L,i =1,...,n}, Qo ={y €
Q; yn =0} and Q4 = {y € Q; x, > 0}. Then we have a finite local atlas on
012, that is, a finite collection {B;, Hjj}lngN where B; are open sets covering
092, H7 : Q — B; are C™ diffeomorphisms with positive Jacobians which are
bijections of @, Qo and Q4+ onto Bj, B; N 02 and B; N {2, respectively.

Given the local atlas {B;, H’ }1<j<n, we construct a finite open subcover
{G;}i<j<n in such a way that G; € B; and 02 C Ujvzl G;. In fact, we
can take G; = BY where B} = {x € Bj; dist(x,82 > 1/k} for some k.
Indeed, suppose it is impossible, then for any k there is x; € 92 such that
X ¢ Ujvzl Bj’?. From compactness of 92 we obtain an accumulation point
x € 02. Hence x € B; for some j and thus x € B]l-C for sufficiently large k.
This contradicts the construction that z is an accumulation point of points
which are outside Ujvzl Bj]?. Defining Gy = 2\ U;\f:l G; we further get an
open set Gy with Gy C £2. Thus

N
ncoulJG, o2claé;
j=0

Now, we choose a; € C5°(R") satisfying 0 < o < 1, suppa; C Bj and o = 1
on G;. Further, a € C§°(R™) satisfies
N
suppaCQUUGj, 0<a<l, a=1on 2.
j=1
Then define (x)at; (x)
a(x)aj(x
Bi(x) = ————
> ag(x)
k=0
for x € U;-V:o G; and B;(x) = 0 for x € R™ \ UjN:o Gj. We noteithat each
B; is well defined. Indeed, at least one a;(x) is equal 1 on U;‘V:o G; so that
the denominator is at least 1 there. On the other hand, a vanishes outside
a compact set contained in U;V:o G;. Hence, ; € C*(R"), suppf; C Bj,
B; > 0 and

for x € (2.

We call the collection {53‘};-\’:0 a partition of unity subordinated to the
open cover {G;}_, of £2 and {3;}}_, a partition of unity subordinated to
the open cover {G;}IL, of £ of 812.



46 1 Basic Facts from Functional Analysis and Banach Lattices

Suppose now we have u € Wi (§2). Then u = Z;LO Bju on 2 and, by
Proposition 1.48 (i), Bju € W3 (2NG,), j =1,...,N. Using Proposition 1.48
(ii) we see that for each j =1,..., N we (8ju) o H; € W3 (Q4) with support

in Q. Define A : W2 (2) W(Q) x [Wi(2)]N by

Au = (60U7ﬁ1u0H17...,ﬁNUOHN).

Note that we can write Sou EV([)/é(Q) as Bou has compact support in {2 and
thus, by Friedrichs lemma, it can be approximated by C§°(Q) functions. The
mapping A is a linear injection as if u(xz) # 0, then at least one entry of A
must be nonzero as 8s sum up to 1. Also, using Proposition 1.48, we can show
that the norm on AW} (£2) is equivalent to the norm on W3 ({2) and thus A
is an isomorphism of W3 (£2) onto its closed image.

1.3.9 Extension operator

We observed that one of the main obstacles in proving that W3 (2) can be
obtained by closure of restrictions of C§°(R"™) functions to {2 is that we have
no control over the regularization at points close to the boundary of 2. A
remedy could be if we are able to show that any function W3 (£2) can be
extended to a function from W3 (2).

Indeed, we have

Theorem 1.50. Suppose that 2 is bounded with a C' boundary 052. Then
there exists a linear extension operator

E: Wy (02) — W3 (R™)
such that for any u € Wy (£2)

1. Bulp = u;
2. |Eulloge < Cllullo,0;
8. [Eullire < Cllull1,e;

Proof. We begin by showing that we can construct an extension operator from
WHQ+) to WHQ). Let u € W3 (Q4) and define extension by reflection

.  Jux',z,) forx, >0,
w (X, ) = {u(x’,xn) for x, <0

where x’ = (21,...,2,-1). In the same way, we define the odd reflection

u® (X', z,) =

u(x’,z,)  forz, >0,
—u(x',—x,) for z, <0

Further, we define a cut-off function close to z,, = 0, that is, we take a C*°(R)
function n which satisfies n(¢t) = 1 for t > 1 and n(¢) = 0 for t < 1/2 and define
Nk (zn) = n(kxy,). Let us take ¢ € C§°(Q) and consider, for 1 <i<n—1,
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/u*@riqﬁdx: /u(‘?ziz/)dx

Q Q+

where (%', 2,,) = ¢(x, 2,,) + ¢(X', —x,,). Typically, ¥ is not zero at Qo and
cannot be used as a test function. However, ng(z,)9(x) € C§5°(Q4+) and we
can write

Q+ Q+

However, 0., (nk1) = nk0x,% as 1 does not depend on z;, i =1,...,n—1 and
hence

/ MU0y, hdx = — / (O, u)nipdx.
Q+ Q+

We can pass to the limit by dominated convergence getting

[ wosvax =~ [ (@, wvax

Q+ Q+

so that, returning to @

Q/u*amiqﬁdx =— /((“)xiu)z/}dx = —Q/(amiu)*qﬁdx.

Q+

Now let us consider differentiability with respect to x,. Again, taking ¢ €

(@)
/u*81n¢dx: /uamnxdx
Q Q+

where x(x; z,) = ¢(X', x,) — (X', —x,,). If we again use 1y, then
Ou,, (X)) = Moz, X + X O,
where 0, i (x,) = kn'(kx,). Then

1/k

k /u(x)n/(kxn)x(x)dx §kCM/ /|u(x)\xnd:cn dx’
Qo \ 0

.
gC’M/|u(x)\dx—>O
Q+

as k — oo, where C' = supy¢o 1 ['(t)| and M is obtained from the estimate
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|X(X/a xn) S M|xn|

on @. Thus

/UazmkdeZ /u(nkaxnx+xaxn77k)dx—> /w?kaxnx
Q+ Q+ Q+

and thus we obtain in the limit

/u@znxdx =— /(8En)uxdx.

Q+ Qt

Returning to @), we obtain

/u*@xnd)dx: /u@xnxdx: /(&cnu)'qﬁdx.
Q

Q Q+

We also obtain estimates

o < 2[|lu

[w[lo,@ < 2[lullo,q. [l l1,Q. -

Now we can pass to the general result. Let u € W3 (§2), 2 bounded with
C' boundary. Let {B;, H/}_, be the atlas on the boundary and {G;}}_, be
the finite subcover constructed in the previous section, that is Gy C G C £2,
G C B; with 802 € |JG; and let {8}, be a subordinate partition of unity.

Then we take
N N
u=> Bu=) u
=0 =0

with uo €W 1(£2) and u; € Wi (20 B;). Clearly, |[uolli.o < Collull1.e and
lujlli,ons, < Cjllulli,e, j = 1,...,n. The function uy can be extended to
iip € W3 (R™) by zero in a continuous way. Then v; := uj o HY € W}(Q4)
and we can extend by reflection to v} € W4(Q). We note that v; has support
in @ since the support of u; only can touch 9(B; N {2 at the points of J(2.
Again,

vl < 2lvillna. < Cllujlliens, < Cjllule-

Next, we define w; = vio(H?)~" € W5 (B;), again with [lw;|[1, 5, < CY [|ul|1, o
Moreover, we have w;(x) = u;(x) whenever x € B; N {2 as

Ui (H7)7H(x)) = v ((H7) (%) = uy (H ((H?) 7 (%)) = u;(x)

for such x. We also notice that for each j = 1,..., N, support of w; is con-
tained in B; and thus can extend w; by zero to R continuously in Wy (R™)
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and denote this extension by ;. We note that 4;(x) = u;(x) for x € 2. In-
deed, if x € (2, for a given j either x € B;N{2 and then 4;(x) = w;(x) = u;(x)
or x ¢ B; N {2 in which case @;(x) = 0 but then also u;(x) = 0 by definition.
The same argument applies to j = 0. Now we define the operator

n
Fu= fto + Zﬁj
j=1

and we clearly have
Bu(x) = io(x) + 3 () = uo(x) + 3 ;) = ulx).

Linearity and continuity follows from continuity and linearity of each opera-
tion and the fact that the sum is finite.

Remark 1.51. Similar argument allows to prove that there is an extension
from W3 (£2) to W3*(R") (as well as for W)*(£2), 1 < p < oo) but this
requires the boundary to be a C™-manifold (so that the flattening preserves
the differentiability). However, the extension across the hyperplane z,, = 0 is
done according to the following reflection

!/
U*(X/7JC7L) _ {’U,(X 73;77,) for x,, >0

Mu(x!, —z,) + Aou (x/, —%") + .o+ A (x’, —‘%) for x,, <0,

where A1, ..., A\, is the solution of the system

MFX+...+ A, =1,
(M +X/24 .+ A /m) = 1,

(=)™ + A/2" A /mm T =1

These conditions ensure that the derivatives in the x,, direction are continuous
across x, = 0.

An immediate consequence of the extension theorem is

Theorem 1.52. Let {2 be a bounded set with a C* boundary 052 and u €
W3 (82). Then there exits (un)nen, Un € C§°(R™) such that

lim u,|o = v, in W, (£2).

n—oo

In other words, the set of restriction to §2 of functions from C3°({2) is dense
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Proof. If {2 is bounded then, using Theorem 1.50, we can extend u to a func-
tion Eu € W3 (R™) with bounded support. The existence of a C§°(R") se-
quence converging to u follows from the Friedrichs lemma. If {2 is unbounded
(but not equal to R™), then first we approximate u by a sequence (X,u)nen
where y, are cut-off functions. Next we construct an extension of y,u to
R™. This is possible as it involves only the part of 0f2 intersecting the ball
B(0,2n 4+ 1) and x4, is equal to zero where the sphere intersects 9f2. For this
extension we pick up an approximating function from C§°(R™).

1.4 Basic applications of the density theorem

1.4.1 Sobolev embedding

In Subsection 1.1.2 we have seen that in one dimension it is possible to identify
a W (R) function. Unfortunately, this is not true in higher dimensions.
Ezample 1.53. We can consider in D = {(z,y) € R?; 2% +y* < 1}

1/3

1
u(x,y) = ’2 In(z® + %) = (=lnr)"/%

The function w is not continuous (even not bounded) at (z,y) = (0,0). It is
in Ly(D) and for derivatives we have

1 1
Uy = 75(71117")*2/3;—2, Uy = 75(71117")*2/37%
and, since
2 [ d 2 [
2 2 _ r _ —4/3
D 0 1

we see that u € W3 (D).

However, there is still a link between Sobolev spaces and classical calculus
provided we take sufficiently high order of derivatives (or index p in L, spaces).
The link is provided by the Sobolev lemma.

Let {2 be an open and bounded subset of R™. We say that (2 satisfies the
cone condition if there are numbers p > 0 and vy > 0 such that each x € {2 is
a vertex of a cone K (x) of radius p and volume ~p™. Precisely speaking, if o,
is the n — 1 dimensional measure of the unit sphere in R™, then the volume of
a ball of radius p is o,p"/n and then the (solid) angle of the cone is yn/w;,.

Lemma 1.54. If 2 satisfies the cone condition, then there exists a constant

C such that for any u € C™(§2) with 2m > n we have

sup |u(x)| < Cllul|m (1.62)
xEeN
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Proof. Let us introduce a cut-off function ¢ € C§°(R) which satisfies ¢(t) = 1
for |t| <1/2 and ¢(t) = 0 for |t| > 1. Define 7(t) = ¢(t/p) and note that there
are constants Ay, k =1,2,... such that

dkT(t)’ < Ak
dtk - pk:

(1.63)

Let us take u € C™(£2) and assume 2m > n. For x € 2 and the cone K(x)
we integrate along the ray {x +rw; 0 <r < p, |jw|=1

u(x) = —/DT(T(T‘)U(X + rw))dr.
0

Integrating over the surface I" of the cone we get

p Dy (r(r)u(x + w))drdw = —u(x) | dw = —u(x) 2.
/] /

Wn,
c
Next we integrate m — 1 times by parts, getting
nHm i
u(x) = M //D;"(T(T)U(XJr rw))r™ tdrdw.
c 0
and changing to Cartesian coordinates and applying Cauchy-Schwarz inequal-

ity we obtain

2

WP < | e [ Dy
K(x)
(—e Y | DI (7u) 2 dyd 20m=m)g
< (sowss) [ Wwreutasiy [ 2o,
K(x) K(x)

The last term can be evaluated as

p

2 —
/ 7“2(m_n)dy — //TZm_n_ld’l"dw — M
wn(2m —n)
C

K(x) 0
so that
u < Clmm*™ " [ |DP(ru) Py, (1.64)
K(x)

Let us estimate the derivative. From (1.63) we obtain by the chain rule and
the Leibniz formula
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" /n — "\ Ak
> () ortentul <3 (1) gk ot

k=0

D} (ru)| =

)

hence

u“ 1
D (ru)]? < 'Y =) | DEu)?
k=0

for some constant C’. With this estimate we can re-write (1.64) as

W2 < Clm, )OS p*n / D™ (u)|2dy. (1.65)
k=0 K(x)
Since by the chain rule

D> <" D%y
K
la| <k

by extending the integral to {2 we obtain

sup [u(x)| < Cllul|m
xes2

which is (1.62).

Theorem 1.55. Assume that §2 is a bounded open set with C™ boundary and
let m > k 4+ n/2 where m and k are integers. Then the embedding

Wi () c ck(2)
15 continuous.

Proof. Under the assumptions, the problem can be reduced to the set Gy € 2
consisting of internal point, separated from the boundary by a fixed positive
distance, and points in the boundary strip, covered by sets 2N Bj; which are
transformed onto 1 UQo. Any point in G satisfies the cone conditions. Points
on Qo U Q4 also satisfy the condition so, if u € Wi(£2), then extending the
boundary components of Au to @ we obtain functions in Wy (£2) and W4 (Q)
with compact supports in respective domains. By Friedrichs lemma, restric-
tions to 2 and @ of C*°(R™) functions are dense in, respectively, Wj*({2)
and W3 (Q) and therefore the estimate (1.62) can be extended by density to
W3 (£2) showing that the canonical injection into C(f2) is continuous. To ob-
tain the result for higher derivatives we substitute higher derivatives of u for u
in (1.62). Thus, all components of Au are they are C* functions. Transferring
them back, we see that u € C*(£2), by regularity of the local atlas and m > k,
we obtain the thesis.
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1.4.2 Compact embedding and Rellich—Kondraschov theorem

Lemma 1.56. let Q = {x; a; < z; < bj} be a cube in R™ with edges of length
d>0. Ifue CYQ), then
2
2 —n nd® ¢ 2
g <d [ [uix ] + "5 .l g (1.66)
Q 7=1

Proof. For any x,y € @) we can write
u(x) —u(y) = Z / O, (Y1 - Yj—1, 8, Tjg1, - - T )dS.
j=1
J

Squaring this identity and using Cauchy-Schwarz inequality we obtain

bj
)+ (y) ~ 2u(uly) <nd Y (O onee v s e )
j=1

Integrating the above inequality with respect to all variables, we obtain
2
n
20" |2, < 2 /udx a2 S ol o
Q j=1
as required.

Theorem 1.57. Let {2 be open and bounded. If the sequence (uy)ren of ele-
ments of V([)/%(.Q) is bounded, then there is a subsequence which converges in
in Lo(£2). In other words, the injection I/?/%(_Q) C Lo(£2) is compact.

Proof. By density, we may assume u, € C§°. Let M = sup,{|uk|1}. We
enclose {2 in a cube Q; we may assume the edges of @) to be of unit length.
Further, we extend each uy by zero to @ \ {2.

We decompose @ into N™ cubes of edges of length 1/N. Since clearly
(ug)gen is bounded in Lo(Q) it contains a weakly convergent subsequence
(which we denote again by (uy)ren). For any € there is ng such that

/(uk —w)dx| < €, k1> ng (1.67)
i

for each j =1,...,N™. Now, we apply (1.66) on each @; and sum over all j
getting
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lur — w2 o < N + — 20>
0,Q = IN2 :
Now, we see that for a fixed € we can find N large that nM?/N? < e and,

having fixed N, for € = ¢/2N™ we can find ng such that (1.67) holds. Thus
(ug)ken is Cauchy in Lo(£2).

Corollary 1.58. If 2 is a bounded open subset of R™, then the embedding
VC[)/ST(Q) CVC[)/gFl(Q) is compact.

Proof. Applying the previous theorem to the sequences of derivatives, we see
that the derivatives form bounded sequences in W4 (§2) and thus contain sub-
sequences converging in Lo (f2). Selecting common subsequence we get con-
vergence in W4 (§2) etc, (by closedness of derivatives).

Theorem 1.59. If 012 is a C™ boundary of a bounded open set {2. Then the
embedding W3*(£2) € W3~ (82) is compact.

Proof. The result follows by extension to V([)/Q"(Q’ ) where 2" is a bounded set
containing (2.

1.4.3 Trace theorems

We know that if v € Wi (£2) with m > n/2 then u can be represented by a
continuous function and thus can be assigned a value at the boundary of 2
(or, in fact, at any point). The requirement on m is, however, too restrictive
— we have solved the Dirichlet problem, which requires a boundary value of
the solution, in I/?/é(()) In this space, unless n = 1, the solution need not be
continuous. It turns out that it is possible to give a meaning to the operation
of taking the boundary value of a function even if it is not continuous.

We begin with the simplest (nontrivial) case when 2 = R?} = {x; x =
(x',2,),0 < x,}.

Theorem 1.60. The trace operator vo : C*(R7) N W3 (R%) — CO(R™™)
defined by

(108)(x') = (x',0), ¢ € CR})NW;(RY),x e R*,

has a unique extension to a continuous linear operator vy : W3 (RY) —
Lo(R™ 1) whose range in dense in Lo(R"™1). The extension satisfies

0(Bu) =y (B)w(w), B € CHRE) N Loo(RY),u € Wy(RY).
Proof. Let ¢ € C*(R7T) N W3(R%). Then, from continuity, for any x/,

O, |6(xX',2,)|? € La(R,) we can write

6,7 — [o(, ) = / By (' ) Pt
0
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and thus |¢(x’,7)|? has a limit which must equal 0. Hence

o(x' ) [Pda,.

6,0 =~ [0,
0
Integrating over R"~! we obtain

66,0 <2 [ 01, 0x)0(x)dx
J

+

< 2005, dlloy [6llozs < 102, Gl zx + 161135 -

Hence, by density, the operation of taking value at x,, = 0 extends to Wy (R’}).

If ¢ € C°(R™ 1) and 7 is a truncation function 7(¢) = 1 for [¢t| < 1
and 7(t) = 0 for |t| > 0 then ¢(x) = Y(x')7(z,) € C*(RY) N W3 (R7}) and
v0(¢) = ® so that the range of the trace operator contains C§°(R"~!) and
thus is dense. The last identity follows from continuity of the trace operator
and of the operator of multiplication by bounded differentiable functions in
WHRE).

Theorem 1.61. Let u € Wy (R'}.). Then u EI/?/%(RT;) if an only if yo(u) =0,

Proof. If u 6{/%%(}1%1), then w is the limit of a sequence (¢ )ren from C5° (R )
in W3 (R"). Since vo(¢x) = 0 for any k, we obtain v (u) = 0.

Conversely, let u € W (R"}) with you = 0. By using the truncating func-
tions, we may assume that v has compact support in M

Next we use the truncating functions 7, € C*°(R), as in Theorem 1.50, by
taking function n which satisfies n(t) = 1 for ¢ > 1 and n(¢) = 0 for ¢t < 1/2
and define ny (z,,) = n(kx,). To simplify notation, we assume that 0 <’ <3
for ¢t € [1/2,1] so that 0 < 7, (z,) < 3k. Then the extension by 0 to R™
of x = ni(xy)u(x’,z,) is in W3 (R™) and can be approximated by C§°(R%)
functions in W3 (R ). Hence, we have to prove that nyu — u in W3 (R7).

As in the proof of Theorem 1.50 we can prove niu — u in Lo(R7 ) and for
eachi=1,...,n—1, 0y, (M) = MOy, u — Op,u in Ly(R7}) as k — oo.

Since

Oz, (Mu) = u0yz, Mk + Nk O, u

we see that we have to prove that u0,,m, — 0 in Ly(R"}) as k — oo. For this,
first we prove that if yo(u) = 0, then

u(x',s) = /8Inu(x',t)dt (1.68)
0

almost everywhere on R’. Indeed, let u, be a bounded support C' func-

S S
tion approximating w in W3 (R%). Then [0, u,(x',t)dt — [ 0,,u(x’,t)dt in
0 0
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Ly(R?%). This follows from 0, u, — 0,,u in Ly(R"}) and, taking @ to be the
box enclosing support of all w,,u, with edges of length at most d
2

/ /(‘%nur(x’,t)dt—/&Cnu(x’,t)dt dx
0 0

Q

< d2/|8%ur(x',t) 0y, u(x, 1) dx
Q

Then we have, for any s, 0 < s <d
2

//&Enur(x',t)dt—ur(x’,s) dx:/\uT(X’,O)\de:d / lu, (x',0)2dx’
0 Q

Q RA—1

and, since the right hand side goes to zero as r — 0o, we obtain (1.68). Then,
by Cauchy-Schwarz inequality

lu(x', s)|? < s/|8znu(x',t)\2dt
0

and therefore

2/k

/|n,/€(s)u(x',s)|2ds < 9k2/5/|8mnu(x',t)|2dtds

0 0o 0
2/k s 2/k2/k

18k / / 10, u(x, £)|2dtds = 18k / / 10, u(x, 1) 2dsdt
0 0 0

2/k
§36/|8znu(x/,t)|2dt.
0

Integration over R*~! gives

Infull§ g < 36 / |0, ul?dx

Rr—=1x2/k
which tends to 0.

The consideration above can be extended to the case where {2 is an open
bounded region in R™ lying locally on one side of its C* boundary. Using the
partition of unity, we define
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N

Yo(u) =Y (vo((Bju) o HY)) o (HI)™!

j=1

It is clear that if u € C(£2), then you is the restriction of u to 9£2. Thus, we
have the following result

Theorem 1.62. Let §2 be a bounded open subset of R™ which lies on one side
of its boundary 082 which is assumed to be a C' manifold. Then there exists
a unique continuous and linear operator o : W4 (2) — Lo(92) such that for
each u € C1(£2), o is the restriction of u to 052. The kernel of o is equal to

V([)/%(Q) and its range is dense in Lo(0(2).

1.4.4 Regularity of variational solutions to the Dirichlet problem

From Subsection 1.3.6 we know that there is a unique variational solution
o
u €EW3(£2) of the problem

v EWL(R).

/Vqudx =< f,v >(VOV§(Q))*><IX/§(Q)’
0

Moreover, now we can say that you = 0 on 92 (provided 942 is C*).

We have the following theorem
Theorem 1.63. Let 2 C R™ be an open bounded set with C? boundary (or
2 =R7%). Let f € Ly(92) and let u EV‘[D/é(Q) satisfy

/Vqudx =(fv), veWi). (1.69)
(9]

Then u € W(£2) and |ull2,0 < C||fllo,2 where C is a constant depending
only on £2. Furthermore, if §2 is of class C™ 2 and f € Wi(02), then

we Wy (2) and  ullmi2.e < Cl|fllm,o-

In particular, if m > n/2, then u € C?(£2) is a classical solution.

Moreover, if {2 is bounded, then the solution operator G : Lo((2) —>I/?/§(.Q)
1s self-adjoint and compact.

Proof. The proof naturally splits into two cases: interior estimates and bound-
ary estimates. Let 2 be bounded with at least C' boundary and consider the
partition of unity {5;}}_, subordinated to the covering {G;}}_,. For the in-

o
terior estimates let us consider ug = Bou and let v €W 3(£2). Then we can
write
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/V(ﬁou)Vvdx = /BOVqudX—i—/uVﬂOVUdX
Q 19, Q

= /VuV(ﬂov)dxf/vVuVBoder/quVﬂodx
Q

2 2

/VuV(ﬂov)dx—/vVuVBodx—/V(uVBo)vdx
2 o)

2

VuV(Bov)dx —2 [ vVuVydx — | uvApBydx
st fsnsse

[0} [0}

= /(fﬂo — ABou — 2VuV fp)vdx = /Fudx7 v EI/?/%(Q),
Q2 2

where F' € Ly(£2) and we used v EV?/%(Q) to get

/quVﬁodx: —/V(uVﬁo)vdx.
7}

0

Hence, the function w = Byu is the variational solution to the above problem
in R™. Let us define Dpu = |h|=}(7pu — u) and take v = D_,(Dpw). It is

possible since w has compact support in 2 and thus v EV?/%(Q) for sufficiently
small h. Thus we obtain

/|Vth|2dx: /FD_h(th)dx,
2 2

that is,
[IDhw|2,0 < [F ol D-n(Dyw)|

0,02 (1.70)

On the other hand, from Friedrichs lemma, for any v € W3 (£2) with compact
support
ID-nll5. < [IVV]lo,0- (L.71)

Applying this to v = Dpu, we obtain

IDhwllF o < [IFllo.eVDrwllo.e < [|Fllo.ellDhwli,q,

that is,
[Drwll1,e < [[Fllo,-

In particular, we obtain

HDha’viw”QQ < HFHO,Q’ i=1...,n,
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which yields 9,,w € W4 (£2), that is, w € WZ(£2).

In the next step, we shall move to estimates close to the boundary. Let
us fix some some set B; and corresponding function 3;, 1 < j < N from the
partition of unity and drop the index j. Then we have a C? diffeomorphism
H : Q — B the inverse of which we denote J = H~! so that H(Q,) = 2N B
and H(Qq) = 02N B. We denote x = H(y),y € Q and y = J(x). As before,
we see that w = pu is a variational solution to

/ VwVuvdx = / (f8 —uAp —2VuVp)vdx = / gudx, v Gﬁ/é(ﬁ)

2NB 02NB 22NB
(1.72)

where the Green’s formula

/quVﬁodx:— / V (uV Bo)vdx.
2NnB 2nB

can be justified by noting that the integration is actually carried out over the
domain G € B and we can use a function yv, where y is equal to 1 on G

and has support in B, instead of v. Function yv GVC[)/%(Q N B) (as v can be
approximated by ¢ compactly supported in {2 and xv can be approximated
by x¢ compactly supported in 2N B).

Now we transfer (1.72) to Q1. We have z(y) = w(H(y)) for y € Q4 or

w(x) = z(J(x)) for x € 2N B. Let ¢ EV?/%(QJF) and ¢(x) = ¢(J(x)). Then
® EV([)/%(Q N B) and we have

Op,w =Y 0y 200, Tk, Oa,¢ = 0y p0a,J)
=1

k=1

and hence

/ va¢dx:/ Z 8%.Jkaijlaykzﬁylw\dethWy:/ Z g, 10y, 20y, Ydy
oLB G, kal=1 G, ki=1

where J is the Jacobi matrix of H. We note that we can write
ag, = |det x| Ts T+

and thus we have

n

> arinl = |detJul (TS € TF€) > alé)? (1.73)

k=1

for all € = (&1,...,&,) € R™ since both Jacobi matrices Jp, J; are nonsingu-
lar. Also
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[ gvix= [ (9o myuldetTuliy = [ Gudy
NNB Q4+ Q+

where G € Ly(Q4) so that z EI/?/é(Q) is a solution to the (elliptic) variational
problem

/ S 18y, 20y iy = / Gudy, ¥ EWHQs). (1.74)

k=1
Next the process is split into two cases. First we shall consider the method

of finite differences, as in the Gy case but only in the directions parallel to
the boundary. Thus, we take 1) = D_p(Djz) for |h| small enough to still have

P EV%%(Q.Q. Then, as above

/ D | Y axudy.z | 0y (Dnz)dy = / GD_j,(Dyz)dy.

Q+ kii=1 Qy

o
Since Dz €W3(Q+), we can use Friedrichs lemma to estimate

/ GD_(Dp2)
Gt

Then, using 7,(fg) — fg = muf(thg — 9) + (7n.f — f)g, we find

I1D-n(Dnz)llo.q, < 1Gllo.@, IV(Dr2)llo.q, -

Dy, Z a0y, 2 | (¥) = ag(y + 1)y, Dpz(y) + (Drak,i)(y) 0y, (¥)
k=1

and thus we can write, be the reverse Cauchy-Schwarz inequality

/Dh Z 10y, 2 | Oy, (Dpz)dy

g, k=1
/ Z Thakl e th) L DhZ dy+/ Z Dhakl ykzﬁyl (th)
k,l=1 k,l=1

> OéHV(DhZ)Ilo,Q+ - CHVZIIO,Q+||V(Dh2)||o,Q+

where C' depends on the C! norm of ax; (and thus C? norm of the local atlas).
Thus

IVDr2)l5.q, <o (IGlloq. IV(Dr2)llo.e + Cllz (Dn2)o.q-)
< CNGlo.e IV(Dr2)o.q. (1.75)
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where we have used the Wi (§2) estimates for solutions to (1.74): for ¢ =

2 EWHQy)

n
o V2| < / S ah iy, 20, 2y = / Gzdy < |Glog, IV2loa, .
O, kl=1 o
+ +

Note that in the last inequality we used the Poincare inequality as z GI/?/é(QQ
and the constant in this inequality can be taken 1.
Thus we have
IV(Dnrz)llo.qr < C'lIGllo.q (1.76)

for any h which is parallel to Qq. Let j =1,...,n,h=|hleg, k=1,...,n—1
and ¢ € C§°(Q+). Then we can write

/Dhay].z¢dy: —/8ysz,h¢dy
Q+ Q+

and, by (1.76),

[ 0u,:0-10y| = | [ Did, 60| < C'1Glna. [olloc,
+ +

which, passing to the limit as |h| — 0 gives for any (j,k) # (n,n)

[ 0u20,.605| < €'1G o [0l (v77)

+

To conclude, we have to show also the above estimate for k = n. First we ob-
serve that apny, > o on Q4. This follows from (1.73) by taking £ = (1,0,...,0).
Thus, we can replace in (1.74) ¢ by ¢ /apn,. Then we rewrite (1.74) as

/an,naykzayz(%,%i/})dy: /an,nG(a;}nw)dy
Q+ Q+

—/ > ariy 20y, (a,0)dy,
Q+ (k’l)i(n’n)

and differentiating on the left hand side
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[ duztndy = [ 0200, anndyzdy + [ 00nG (a0 tbdy
Q+ Q+ Qy
_/ Z (aT_L,lnw)aylak,laykZdy
G, (kD)
> 0,20y (ap ax))dy,
Q+ (k’l)¢(n7n)

Applying now (1.79), we get

[ duz0,ay| < ciic
+

This shows that

0.0+ +lzlle)¥loe- (1.78)

[ 020,05 < CGlng. Iolloc, (1.79)

+

for any j,k = 1,...n and thus, by Proposition 1.49, each first derivative of z
belongs to W3 (Q4) and thus z € W2(Q, ). Using the first part of the proof
and transferring the solution back to {2 shows that u € W2(£2).

Let us consider higher derivatives. As before, we split u according to the
partition of unity and separately argue argue in Gy € {2 and in Q. Let us
begin with u € W2(£2)N I/?/'%(Q) and consider w = Bou. Let f € W4 () and
consider any derivative du, i = 1,...,n. We know that du € W (£2). Then we
can use ¢ € C§° and take 0¢ as the test function in (1.69) so that , integrating
by parts

_ ([ Ofodx — ! fOgdx — ([ VuVapdx = — ! VouVedx

so that Ou is a variational solution with square integrable right hand side and
thus Ou € W3 (£2) and u € W3 (£2). Then we can proceed by induction.

o
Let us consider z € W3(Q)N W1 and let du be any derivative in direction

tangential to Qp. We claim that 0z GI/?/% First, we note that D,z EI/?/% ifhis
parallel to Qq for sufficiently small |h|. By (1.76), Djz is bounded in W} (Q)

and thus we have a subsequence h,, such that Dy z — g EI/?/%(Q) Clearly,
Dy, z converges weakly in Lo(Q4) and thus for any ¢ € C§°(Q4)

/ (Dy, )iy = / 2D_y, bdy

Q+ Q+
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and thus passing to the limit

/ gody = - / 20pdy

Q+ Q+

and thus 9z GV([)/% (Q4+). Then, as before

/ OGYdy = / > 0y, (02)0,,vdy (1.80)
2 2

k=1

for any ¢ EI/(I)/%(Q+). We argue by induction in m. Let f € W5"™(Q, ). From
induction assumption, we have u € W™2(Q,). Also du in any tangential

derivative is in V(()/'%(QQ and satisfies (1.80). By induction assumption to du
and 0G we see that du € W3""?(Q, ). Finally we can write

1
2= (G- [ Y 8,0200,0dy

Gnn 5 (kid)#(n,n)

so that the claim follows.






2

An Overview of Semigroup Theory

In this chapter we are concerned with methods of finding solutions of the
Cauchy problem.

Definition 2.1. Given a Banach space and a linear operator A with domain
D(A) and range ImA contained in X and also given an element ug € X, find
a function u(t) = u(t,ug) such that

1. u(t) is continuous on [0,00) and continuously differentiable on (0,00),

2. for each t > 0, u(t) € D(A) and

u'(t) = Au(t), ¢>0, (2.1)
3.
tlir(% u(t) = ug (2.2)

in the norm of X.

A function satisfying all conditions above is called the classical (or strict)
solution of (2.1), (2.2).

2.1 What the semigroup theory is about

In the theory of differential equations, one of the first differential equations
encountered is
u'(t) = au(t), aeC (2.3)
with initial condition u(0) = uo. It is not difficult to verify that u(t) = e"*uq
is a solution of Eq. (2.3).
As early as in 1887, G.P. Peano showed that the system of linear ordinary
differential equations with constant coeflicients

ul = an1ur + -+ Qiply,
(2.4)

/
Uy = Qp1UL + - ° + Qpplp,
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can be written in a matrix form as
u'(t) = Au(t), (2.5)

where A is an nxn matrix {aij}lgi, j<n and u is an n-vector whose components
are unknown functions, and can be solved using the explicit formula

u(t) = ey, (2.6)
where the matrix exponential e** is defined by

tA  t2A?
tA f— —_— —_— DRI
e 7I+1!+ o1 +oeee (2.7
Taking a norm on C" and the corresponding matrix-norm on M, (C), the
space of all complex n x n matrices, one shows that the partial sums of the
series (2.7) form a Cauchy sequence and converge. Moreover, the map ¢ — et
is continuous and satisfies the properties, [79, Proposition 1.2.3]:

elt+s)A — ptAgsA forallt,s >0
BOA = 1. (28)
Thus the one-parameter family {etA}tZO is a homomorphism of the additive
semigroup [0, 00) into a multiplicative semigroup of matrices M,, and forms
what is termed a semigroup of matrices.

The representation (2.7) can be used to obtain a solution of the abstract
Cauchy problem (2.1-2.2) where A : X — X is a bounded linear operator, as
in this case the series in (2.7) is still convergent with respect to the norm in
the space of linear operators £(X).

In general, however, the operators coming from applications, such as, for
example, differential operators, are not bounded on the whole space X and
(2.7) cannot be used to obtain a solution of the abstract Cauchy problem (?7?).
This is due to the fact that the domain of the operator A in such cases is a
proper subspace of X and because (2.7) involves iterates of A, their common
domain could shrink to the trivial subspace {0}. For the same reason, another
common representation of the exponential function

et = lim (1 + ;A> : (2.9)

cannot be used. For a large class of unbounded operators a variation of the
latter, however, makes the representation (2.6) meaningful with e** calculated
according to the formula

t N\ " n/n -11"
tA_ 1 _ — | R
e :v—nhm (I nA> x nlgn [t (t A) ] x. (2.10)

The aim of the semigroup theory is to find conditions under which such a
generalization of the exponential function satisfying (2.8) is possible.
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2.2 Rudiments

2.2.1 Definitions and Basic Properties

If the solution to (2.1), (2.2) is unique, then we can introduce the family
of operators (G(t));>o such that u(t,up) = G(t)ug. Ideally, G(t) should be
defined on the whole space for each ¢ > 0, and the function ¢ — G(t)ug
should be continuous for each ug € X, leading to well-posedness of (2.1), (2.2).
Moreover, uniqueness and linearity of A imply that G(¢) are linear operators.
A fine-tuning of these requirements leads to the following definition.

Definition 2.2. A family (G(t))i>0 of bounded linear operators on X is called
a Cy-semigroup, or a strongly continuous semigroup, if

(1) G(0) = I;

(1) G(t +s) = G(t)G(s) for allt,s > 0;

(i) limy_,o+ G(t)x = = for any x € X.

A linear operator A is called the (infinitesimal) generator of (G(t))i>0 if

Az = lim Glh)z —z

_— 2.11
h—s0+ h ’ ( )

with D(A) defined as the set of all x € X for which this limit exists. If we
need to use differen generators, then typically the semigroup generated by A
will be denoted by (G 4(t))i>0, otherwise simply by (G(t))i>0-

Why Cy-semigroups?

Proposition 2.3. If (G(t))i>0 is uniformly bounded, then its generator is
bounded.

P
Proof. Since p~! [ G(s)ds — I in the uniform operator norm, then there is
0

P P
p > 0 such that [[p~! [ G(s)ds — I|| < 1 and thus p~! [ G(s)ds and hence
0 0

p
[ G(s)ds are invertible.
0

Gh) — I pG 1
_— (s)ds = — | (G(s+ h) — G(s))ds
p+h p
1 1
=5 p/ G(s)xds — hO/G(s)xds

Thus
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pt+h p

% = % / G(s)xds — %/G(s)xds /pG(s)ds _1.
p 0 0

Letting h — 0, we see that (G(h) — I)/h — (G(p) — I)(fy G(s)ds)™" in the
uniform norm and thus the generator is bounded.

Proposition 2.4. Let (G(t))i>0 be a Co-semigroup. Then there are constants
w >0, M >1 such that

IG@)|| < Me**, t>0. (2.12)

Proof. First we observe that ||G(t)|| is bounded on some interval. Indeed, if
not, there is (tp)nen, tn — 0, [|G(t,)|| > n, that is (G(t,)) is unbounded.
But, by the Banach-Steinhaus theorem there is an z € X and a subsequence
(tny )nien such that (G(t,, )x) is unbounded, contrary to (iii). So, |G(¢)|| < M
for 0 < t < n for some n and M > 1 as G(0) = I. For any t > 0 we take
t=nn+4,0<9J <nand, by the semigroup property,

1G] = IGE)G )"l < MM™ = M= M/ < prest
where w =n"1In M > 0.

As a corollary, we have

Corollary 2.5. Let (G(t))i>0 be a Co-semigroup. Then for every z € X,
t— G(t)xr € C(Ry U{0}, X).

Proof. We have for t,h > 0
IG(t+h)z — GH)z| < |GG (R)z — 2| < Me*||G(h)x — ||
and fort > h >0
IG(t = h)z — Gt)z| < |Gt = R)[IG(h)z — 2|l < Me(|G(h)z — |
and the statement follows from condition (iii).

Remark 2.6. As we have seen above, for semigroups, the existence of a one-
sided limit at some tg > 0 yields the existence of the limit.

Let (G(t))¢>0 be a semigroup generated by the operator A. The following
properties of (G(t));>0 are frequently used.
Lemma 2.7. Let (G(t))i>0 be a Co-semigroup generated by A.

(a) For x € X
t+h

lim — / G(s)xds = G(t)z. (2.13)
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(b) Forx € X, fo s)xds € D(A) and
A/G(s)xds =G(t)x — . (2.14)

(¢) For x € D(A), G(t)x € D(A) and

%G(t)w = AG(t)x = G(t)Ax. (2.15)
(d) For x € D(A),
Gt)r — G(s)x = /G(T)Aa;dT = /AG(T)IdT. (2.16)

Proof. (a) follows from continuity of the semigroup. To prove (b) we consider
xz € X and h > 0. Then

o ¢
O/G s)zds = — /(G(S + h)x — G(s)x)ds
t+h

:%/G( xds—f/G

and the right hand side tends to G(t)z — = by (a) which proves that
¢
J G(s)zds € D(A) and (2.14). To prove (c), let € D(A) and h > 0. As
0

) x—T(t
G(t)Az for x € D(A). The

above

G~ 1 B -
Lot = a (0=

as h — 0. Thus, G(t)z € D(A) and AG(t)
limit above also shows that

d+
G( Y = AG(t)r = G(t)Ax,

that is, the right derivative of G(t)x is AG(t). Take now ¢ > 0 and h < t.
Then

lim
h—0

<G(t — hlxh— GH)r AG(t)sc)

lim G(t — h) (G(h)hx_:” - Ax) + lim (G(t — h) Az — G(t) Ax)

and we see that both limits are 0 by uniform boundedness of (G(t));>0, strong
continuity and x € D(A).
Part (d) is obtained by integrating (2.15).
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From (2.15) and condition (iii) of Definition 2.2 we see that if A is the
generator of (G(t))>o, then for x € D(A) the function t — G(¢)x is a classical
solution of the following Cauchy problem,

Ou(t) = A(u(t)), t>0, (2.17)
tl_i>r(§1+ u(t) = x. (2.18)

We note that ideally the generator A should coincide with A but in reality
very often it is not so.

Remark 2.8. We noted above that for z € D(A) the function u(t) = G(t)z is
a classical solution to (2.17), (2.18). For x € X \ D(A), however, the function
u(t) = G(t)z is continuous but, in general, not differentiable, nor D(A)-valued,
and, therefore, not a classical solution. Nevertheless, from (2.14), it follows

that the integral v( fo s)ds € D(A) and therefore it is a strict solution
of the integrated version of (2 17), (2.18):

ov=Av+z, t>0
v(0) =0, (2.19)

or equivalently,

A/u )ds + x. (2.20)

0
We say that a function w satisfying (2.19) (or, equivalently, (2.20)) is a mild
solution or integral solution of (2.17), (2.18).

Corollary 2.9. If (G(t))i>0 is a Co-semigroup generated by A, then A is a
closed densely defined linear operator.

t
Proof. For z € X we set ; =t~ ! [ G(s)xds. By (b), z; € D(A) and by (a),

0
xy — x as t — 0. To prove closedness, let D(A) > z, — = € X and let
Az, — y € X. From (d) we have

G(t)xn —xn = /G(s)Axnds.

By local boundedness of (G(t)):>o we have that G(s)Az, — G(s)y uniformly
on bounded intervals, hence, by letting n — oo,

t)x—z= /G(s)yds.
0

Thus, using (a), z € D(A) and Az € y.
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Thus, if we have a semigroup, we can identify the Cauchy problem of which
it is a solution. Usually, however, we are interested in the reverse question,
that is, in finding the semigroup for a given equation.

A first step in this direction is

Theorem 2.10. Let (Ga(t))i>0 and (Gg(t))i>o0 be Cy semigroups generated
by, respectively, A and B. If A = B, then Ga(t) = Gp(T).

Proof. Let x € D(A) = D(B). Consider the function
s = Galt—s)Gp(s)z, 0<s<t
is continuous on [0, t]. Writing, for appropriate s, h

Ga(t—(s+h)Gp(s+h)x —Ga(t —s5)Gp(s)z

h
_ Galt— (s+h)Gp(s+h)x —Ga(t— (s+ h))Gp(s)x
h
Ga(t—(s+h))Gp(s)x — Ga(t — s)Gp(s)z
+ h

we see that by local boundedness both terms converge and, by (¢), we obtain

%GA(t —5)Gp(s)xr = —AGA(t — 8)Gp(s)x + Ga(t — s)BGp(s)x
=—Ga(t—$)AGp(s)x+ Ga(t — s)BGp(s)x = 0.

Thus G4(t — s)Gp(s)x is constant and, in particular, evaluating at s = 0 and
s =t we get G4(t)r = Gp(t)r for any ¢t and = € D(A). From density, we
obtain the equality on X.

The final answer is given by the Hille-Yoshida theorem (or, more prop-
erly, the Feller—Miyadera—Hille-Phillips—Yosida theorem). Before, however, we
need to discuss the concept of resolvent.

Let A be any operator in X. The resolvent set of A is defined as

p(A)={N e C; A\ - A: D(A) — X is invertible}. (2.21)

We call (A — A)~?! the resolvent of A and denote it by R(\, A) = (A — A)~1,
A € p(A). The complement of p(A) in C is called the spectrum of A and
denoted by o(A).

The resolvent of any operator A satisfies the resolvent identity

R(AA) — R(p, A) = (p— AN R(N, A)R(p, A), A p € p(A), (2.22)

from which it follows, in particular, that R(A, A) and R(y, A) commute. Writ-
ing

R(p, A) = RO A)(I = (1= M) R(p, A))
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we see by the Neuman expansion that R(\, A) can be written as the power

series
oo

R\ A) = X (= N)"R(p, A" (2.23)
n=0
for [u—A| < ||R(u, A)|| =1 so that p(A) is open and A — R(\, A) is an analytic
function in p(A). The iterates of the resolvent and its derivatives are related
by
dn _ n n+1
WR()\7A) = (=1)"n!R(\, A)" . (2.24)

2.2.2 The Hille-Yosida Theorem

We begin with the simplest case of contractive semigroups. A Cy semigroup
(Ga(t))i>0 is called contractive if

IGA(T)]I <1

Theorem 2.11. A is the generator of a contractive semigroup (Ga(t))i>o if
and only if

(a) A is closed and densely defined,
(b) (0,00) C p(A) and for all A > 0,

[R(A A)|| <

1
<5 (2.25)

Proof. (Necessity) If A is the generator of a Cy semigroup (G 4(t)):>0, then
it is densely defined and closed. Let us define

RNz = /e_’\tG(t)xdt (2.26)
0

is valid for all x € X. Since (Ga(t));>0 is contractive, the integral exists for
A > 0 as an improper Riemann integral and defines a bounded linear operator
R(N)z (by the Banach-Steinhaus theorem). R()\) satisfeis

IRO)a] < .
Furthermore, h > 0,
GA(’;B - IR()\);L- — %/e_’\t(GA(t +h)x — Ga(t)z)dt
0

S| =

/efA(tfh)GA(t)xdtf/efMGA(t)xdt
h 0

A1 T AT
=— /efAtGA(t)xdt - e MG A (t)zdt
h

0
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By strong continuity of G 4, the right hand side converges to AR(\)x — x.
This implies that for any x € D(A) and A > 0 we have R(A)x € D(A) and
AR(N) = AR(\) — I so

(M — AR\ =1. (2.27)

On the other hand, for € D(A) we have

ROV Az — / MG (1) Azdt = A / e MG(t)a | dt = ARz
0 0

by commutativity (Lemma 2.7 (c)) and closedness of A. Thus A and R(\)
commute and
RMN)(M — A)z = Ax

on D(A). Thus R()) is the resolvent of A and satisfies the desired estimate

The converse is more difficult to prove. The starting point of the second
part of the proof is the observation that if (A, D(A)) is a closed and densely
defined operator satisfying p(A4) D (0,00) and [|AR(X, A)|| < 1 for all A > 0,
then

(i) for any = € X,
Alirn AR(N\, A)z = z. (2.28)
—00

Indeed, first consider x € D(A). Then
1
IAR(A, A)z — z|| = [[AR(X, A)z|| = | R(A, A)Az|| < 1]l Az] — 0

as A — oo. Since D(A) is dense and ||AR(), A)|| < 1 then by 3e argument
we extend the convergence to X.
(ii) AR(A, A) are bounded operators and for any © € D(A),

lim AAR(A\ A)x = Ax. (2.29)
A—00
Boundedness follows from AR(A, A) = AR(A, A) — I. Eq. (2.29) follows
(2.28).

It was Yosida’s idea to use the bounded operators
Ax = AAR(MN A), (2.30)

as an approximation of A for which we can define semigroups uniformly con-
tinuous semigroups (Gx(t))i>0 via the exponential series. First we note that
(GA(t))t>0 are semigroups of contractions and, for any x € X and A, u > 0

we have
|GA(t)z — GL(t)z| < t||Arz — Apz]. (2.31)

Indeed, using Ay = A2R(A, A) — A and the series estimates
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1Gz|| < e MAIEAAIE < 1,

Further, from the definition operators Gi(t),G.(t), Ax, A, commute with
each other. Then

1
Gy(t)x — G, (t)z| = ietSAxet(l—s)A“xds
g d
S
0

1
< t/ [etsAret0=9)Au Ay — A, x)||ds < t]|Ayz — A,z
0

Using (2.31) we obtain for z € D(A)
G (D) = Gut)z|| < t|Axz — Azl < i([[Are — Az|| + Az — Ayz]).

Hence (Gx(t)x))x strongly converges and the convergence (for each x) is uni-
form in ¢ on bounded intervals (almost uniform on R . Since D(A) is dense
in X and ||G5(?)|| <1 we get

lim Gy(t)z =: S(t)z

A—00
for € X. The convergence is still almost uniform on R, . From the limit we
see that (S(t))>0 is a Cy semigroup of contractions.

What remains is to show that (S(t)):>0 is generated by A. Let « € D(A).
Then
¢ ¢

Git)r —xz = Alim (Ga(t)z —x) = lim [ e Ayxds = /G(S)Axds (2.32)
0

—00 A—o0
0

where the last equality follows from

||€SA>‘A)\LZ' _ G(S)A.T” < ||6SA>‘A)\.%' _ eSAAAx“ + HesAAAx — G(S)AZC”
S ||A)\.’E — Al’” + HQSA/\A:E - G(S)A(EH,

by contractivity of (Gx(t))¢>0, so that convergence is uniform on bounded
intervals. Assume now that (G(t)):>o is generated by B. Dividing (2.32) by ¢
and passing to the limit, we obtain

Bx = Az, z € D(A)

so that A € B. On the other hand, we know that I — A and I — B are
bijections from, resp D(A) and D(B) with D(A) C D(B). But then we have
(I - B)D(A) = (I — A)D(A) = X, that is, D(A) = (I — B)™'X = D(B) so
A=B.
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Corollary 2.12. A linear operator A is the generator of a Cy semigroup
(G(t)i>0 satisfying |G(t)|] < e*t if and only if

(i) A is closed and D(A) = X ;
(i) p(A) D (w,00) and for such A

1RO, A)) < . (2.33)

Proof. Follows from the contractive semigroup S(t) = e “*G(t) being gener-
ated by A — wl.

The full version of the Hille-Yosida theorem reads
Theorem 2.13. A € G(M,w) if and only if

(a) A is closed and densely defined,
(b) there exist M > 0,w € R such that (w,00) C p(A) and for all
n>1,\>w,
M

[(AL—=A)7" < OG_wp

(2.34)

2.2.3 Dissipative operators and the Lumer-Phillips theorem

Let X be a Banach space (real or complex) and X* be its dual. From the
Hahn—Banach theorem, Theorem 1.12 for every « € X there exists z* € X*
satisfying
* 2 * |12
<a”,w>= |z = [la"]%.

Therefore the duality set
J(x) = {z* € X*; <a*,a>= ||z|]* = ||=*|*} (2.35)
is nonempty for every x € X.

Definition 2.14. We say that an operator (A, D(A)) is dissipative if for every
x € D(A) there is x* € J(x) such that

R <z*, Ax><0. (2.36)

If X is a real space, then the real part in the above definition can be
dropped.

Theorem 2.15. A linear operator A is dissipative if and only if for all X > 0
and x € D(A),
(AL = A)z|| = All]. (2.37)
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Proof. Let A be dissipative, A > 0 and x € D(A). If 2* € J and R <
Az, z* >< 0, then

Az — Az||||z]| > Az — Az, 2* > | >R < Ao — Az, z* >> \|z|?

so that we get (2.65).
Conversely, let z € D(A) and A|z|| < |[[Ax — Az| for A > 0. Consider
ya € J (A — Az) and 25 = y3 /|3

Mzl < [Ihe — Az|| = [|ha — Az|[[lz3] = [yall*Ihe — Az]|[lyzll = lv3ll' < Az — Az, y% >
=< Az — Az, 2y >= AR <z,2} > R < Az, 2} >
< Azl =R < Az, 25 >

for every A > 0. From this estimate we obtain that & < Az, 2} >< 0 and, by
ja] > Ra,

AR <z, 2y >= Mz||+R < Az, 25 >> A||z]| — |R < Az, 25 > | > A|z|| — || Az

or R < z,2} >> ||z||-A7!||Az|. Now, the unit ball in X* is weakly-* compact
and thus there is a sequence (2} )nen converging to 2* with [|2*| = 1. From
the above estimates, we get

R < Azx, 2" ><0

and ® < z,2z* >> ||z||. Hence, also, | < z,z* > | > ||z|| On the other hand,
Re < z,z* >< | < z,z* > | < ||z|| and hence < z,2z* >= ||z|. Taking
x* = z*||x|| we see that z* € J(z) and R < Az,2* >< 0 and thus A is
dissipative.

Theorem 2.16. Let A be a linear operator with dense domain D(A) in X.

(a) If A is dissipative and there is Ao > 0 such that the range Im(Aol — A) =
X, then A is the generator of a Cy-semigroup of contractions in X.

(b) If A is the gemerator of a Cy semigroup of contractions on X, then
Im(A — A) = X for all X > 0 and A is dissipative. Moreover, for every
x € D(A) and every x* € J(x) we have R < Az, z* ><0.

Proof. Let A > 0, then dissipativeness of A implies ||Az — Ax| > \||z| for
x € D(A), A > 0. This gives injectivity and, since by assumption, the Im (Aol —
A)D(A) = X, (A\oI —A)~ ! is a bounded everywhere defined operator and thus
closed. But then Aol — A, and hence A, are closed. We have to prove that
Im(A — A)D(A) = X for all A > 0. Consider the set A = {A > 0; Im(\l —
A)D(A) = X}. Let A € A. This means that A € p(A) and, since p(A) is open,
A is open in the induced topology. We have to prove that A is closed in the
induced topology. Assume A,, — A\, A > 0. For every y € X thereis z,, € D(A)
such that
Anxn — Az, = 9.
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From (?7?), ||lz,| < ﬁHyH < C for some C > 0. Now

Aml[Tn = Tl < [ Am(Zn — 2m) — Alzn — 2 ||
= || = Mnn + AT — Anxn + Ay, — Azy, + Az, ||
= A = Anlllznll < ClAn = A

Thus, (2, )nen is a Cauchy sequence. Let x,, — z, then Ax,, — Az —y. Since A
is closed, z € D(A) and Az — Az = y. Thus, for this A\, Im(A — A)D(A) = X
and A € A. Thus A is also closed in (0,00) and since Ag € A, A # 0 and
thus A = (0, 00) (as the latter is connected). Thus, the thesis follows from the
Hille-Yosida theorem.

On the other hand, if A is the generator of a semigroup of contractions
(G(t))t>0, then (0,00) C p(A) and Im(A — A)D(A) = X for all A > 0.
Furthermore, if z € D(A),z* € J(z), then

| <Gt)z, 2" > | < |G(O)z[l|2*]| < =]
and therefore
R<Gt)r —z,2" >=R < G(t)z,z* > —||z]|* <0
and, dividing the left hand side by t and passing with ¢ — co, we obtain
< Az, z* ><0.
Since this holds for every «* € J(x), the proof is complete.
Adjoint operators

Before we move to an important corollary, let as recall the concept of the
adjoint operator. If A € L(X,Y"), then the adjoint operator A* is defined as

<y*, Ax>=<A*y*, > (2.38)

and it can be proved that it belongs to £L(Y™*, X*) with ||[A*|| = ||A]|. If A is
an unbounded operator, then the situation is more complicated. In general,
A* may not exist as a single-valued operator. In other words, there may be
many operators B satisfying

<y*, Ax>=<By*, x>, x € D(A), y* € D(B). (2.39)

Operators A and B satisfying (2.39) are called adjoint to each other.
However, if D(A) is dense in X, then there is a unique maximal operator
A* adjoint to A; that is, any other B such that A and B are adjoint to each
other, must satisfy B C A*. This A* is called the adjoint operator to A. It
can be constructed in the following way. The domain D(A*) consists of all
elements y* of Y* for which there exists f* € X* with the property



78 2 An Overview of Semigroup Theory
<y, Az>=<f* o> (2.40)

for any = € D(A). Because D(A) is dense, such element f* can be proved
to be unique and therefore we can define A*y* = f*. Moreover, the assump-
tion D(A) = X ensures that A* is a closed operator though not necessarily
densely defined. In reflexive spaces the situation is better: if both X and Y
are reflexive, then A* is closed and densely defined with

A= (A% (2.41)
see [105, Theorems II1.5.28, I11.5.29].

Corollary 2.17. Let A be a densely defined closed linear operator. If both A
and A* are dissipative, then A is the generator of a Cy-semigroup of contrac-
tions on X.

Proof. Tt suffices to prove that, e.g., Im(I — A) = X. Since A is dissipative
and closed, Im(AI — A) is a closed subspace of X. Indeed, if y, — vy, yn €
Im(I— A), then, by dissipativity, ||z, — 2| < [[(2n —2m) — (Ary — Azy)|| =
lyn — ymll and (z,)nen converges. But then (Az,)n,en converges and, by
closedness, z € D(A) and © — Az =y € Im(I — A). Assume Im(I — A) # X,
then by H-B theorem, there is 0 # x* € X™* such that < z*, 2 — Ax >= 0 for
all x € D(A). But then z* € D(A*) and, by density of D(A), * — A*z* =0
but dissipativeness of A* gives z* = 0.

The Cauchy problem for the heat equation

Let C = 2 x (0,00), X = 92 x (0,00) where {2 is an open set in R™. We
consider the problem

Opu = Au, inf2 x [0,T], (2.42)
u=0, onkX, (2.43)
u =1ug, onf2. (2.44)

Theorem 2.18. Assume that ug € La(§2) where (2 is bounded and has a C?
boundary. Then there exists a unique function u satisfying (2.44)—(1.27) such

that u € C([0,00); La(£2)) N C([0, 00); WE(2)N W(£2)),

Proof. The strategy is to consider (2.44—(1.27) as the abstract Cauchy prob-
lem
u' = Au, u(0) = ug

in X = Ly(f2) where A is the unbounded operator defined by
Au = Au

for
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u € D(A) = {u eWL(R); Au € Ly(2)} = WZ(2)N Wh(£2)).
First we observe that A is densely defined as C§°(£2) CIX/%(Q) and AC°(£2) C
Lo(£2). Next, A is dissipative. For v € Lo(£2), Ju = u and

(Au,u) = — / |Vul?dx <0
2

Further, we consider the variational problem associated with I — A, that is,
o
to find u €W3(£2) to

a(u,v) :/Vqudx+/uvdx:/fvdx, v EWH(R)
o o o

where f € Ly(§2) is given. Clearly, a(u,u) = [ul3 , and thus is coercive.

o
Hence there is a unique solution u €3 which, by writing

([Vqudx = vadx— /uvdx = /(f — u)vdx,

02 2

can be shown to be in W3 (£2). This ends the proof of generation.
If we wanted to use the Hille-Yosida theorem instead, then to find the
resolvent, we would have to solve

a(u,v) = /VuVde—F/\/uvdXZ /fvdx7 v EV([)/'é(!Z)
2 2 %)

for A > 0. The procedure is the same and we get in particular for the solution

[Vullg o + Allualls o < [[fllo,2llullo.o-
Since uy = R(A, A)f we obtain
MR, A flI,0 < A7 fllo,0-

Closedness follows from continuous invertibility.
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He was able to prove that for any x € X, G (t)z converges uniformly on
bounded intervals as A — oo to a Cy-semigroup generated by A.

Another widely used approximation formula, which can also be used in
the generation proof, is the operator version of the well-known scalar formula

at . ta\ "
e = lim (1— — .
n— o0 n

Precisely, [141, Theorem 1.8.3], if A is the generator of a Cy-semigroup
(G(t))1>0, then for any = € X,

G(t)x = lim <I — tA) x = lim (ER (B,A))nx (2.45)
n— 00 n n—oo \ {
and the limit is uniform in ¢ on bounded intervals.

Ezample 2.19. Suppose that A generates a semigroup (G 4(¢)):>0 and consider
B =aA+ b, where a > 0 and b € C. Then

R(\,B) = éR <A_ b,A)

a

and the terms of the sequence in (2.45) for the operator B can be written as

nomo A\" b\ k [k kbt [k b
(R (3:8)) == ((1+k) al (cuf’A)) ( at R(m“)) &
where k = n — bt, t > 0 fixed. Because the term ((k + bt)R(k;/at,A)/at)btm

converges to x by (2.28), we can use Corollary 1.27 to obtain

Gp(t)r = lim (%R (?, B))nx = "G 4 (at)x. (2.46)

n—oo

The semigroup (Gg(t))i>o is often referred to as the rescaled semigroup.

Remark 2.20. As we noticed earlier, a given operator (A, D(A)) can generate
at most one Cp-semigroup. Using the Hille-Yosida theorem we can prove a
stronger result which is useful later.

Proposition 2.21. Assume that the closure (A, D(A)) of an operator (A, D)
generates a Cy-semigroup in X. If (B, D(B)) is also a generator, such that
B|p = A, then (B,D(B)) = (A, D(A)).

Proof. Because (B, D(B)) is a generator, it is a closed extension of (A4, D).
However, (A, D(A)) by definition is the smallest such extension so that
(A, D(A)) C (B, D(B)). From the Hille-Yosida theorem both operators A\I — A
and AI — B are invertible for sufficiently large A hence, by Proposition 1.7, we
obtain B = A. O

Without the assumption that the closure of A is a generator there may be
infinitely many extensions of a given operator which generate a semigroup. To
see this it is enough to consider the semigroups generated by the realizations
of the Laplacian subject to Dirichlet, Neumann, or mixed boundary conditions
— all the generators coincide if restricted to the space of Cg® functions.
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2.2.4 Standard Examples

Let us consider three relatively easy examples, variants of which appear fre-
quently throughout the book.

Ezample 2.22. The maximal multiplication operator (M,, D(M,)) was intro-
duced in Example ?7. With the function a we associate the exponential e!®.
Because the exponential function z — e® is continuous, the composition e**
is measurable on (2 for any fixed t. If we additionally assume

ess sup Ra(x) = sup{RA\; A € acss(2)} < +00, (2.47)
x€N

then €@ is essentially bounded on 2. We define the multiplication semigroup
by
Ga(t)f :==¢e"f, feL,(0),t>0. (2.48)

Because e'® € Lo (£2), from Example ?7 we know that this is a family of
bounded operators in L,(2), having properties (i) and (ii) of Definition 2.2.
To prove strong continuity, we note that e!®f — f almost everywhere as
t — 01 and, because ||" |0 < exp (tsup{RA; A € acss(£2)}), we obtain

lim [e'f — f[l, =0
i {letf = £

by the dominated convergence theorem. Thus (G4(t)):>0 is a strongly contin-
uous semigroup. It is an interesting observation, [79, Proposition 1.4.12], that
if (G(t))1>0 is a multiplication semigroup, that is, G(t)f = b(t)f for some
bounded measurable function b, then b = e’® for a measurable function a
satisfying a.ss(2) < +o0.

We conclude this example by showing that (M,, D(M,)) is indeed the
generator of (G4(t))i>0. Denote by A the generator of (G4(t)):>0 and let
f € D(A). Then

_oetf—f :
tl_l)r(r)1+ ; =Af, in L,(£2)
and there is a sequence (t,)nen such that

tna
R 1
t,—0+ tn
almost everywhere in £2. However, for almost any x € §2, t — €' f(x) has
a classical derivative at ¢ = 0, equal to a(x) f(x) and thus [Af](x) = a(x) f(x)
for almost any x € §2. Thus, D(A) C D(M,). However, A\I — A and A\ — M, are
invertible for sufficiently large A by Theorem 2.13 and Example ?? combined
with assumption (2.47), respectively. Proposition 1.7 then yields A = M,.

Example 2.23. Let X = L,(I), where I is either R or Ry. In both cases we
can define a (left) translation semigroup by



82 2 An Overview of Semigroup Theory
(G)f)(s):=f(t+s), feX, ands,tel. (2.49)

The semigroup property is obvious. Next, for each ¢ > 0, we have
GO = [ 15+ spds < [ Isorar= 1513,
T T

where, in the case I = R, we have the equality. Hence (G(t));>0 satisfies
GO <1, (2.50)

and so (G(t))>0 is a semigroup of contractions.

To prove that (G(t)):>0 is strongly continuous, we use an approximation
approach. First let ¢ € C§°(I). It is uniformly continuous (having compact
support) hence for any e > 0 there is 6 > 0 such that for any s € I and
0<t<é,

6t +5) — o(s)| <e

Thus,
/|¢(t +5) — ¢(s)|Pds < Mye?,
T

where My is the measure of some fixed neighbourhood of the support of ¢
containing supports of all s — ¢(t+s) with 0 < t < §. Because C§°(I) is dense
in L,(I) for 1 < p < oo (see Example 1.3), (2.50) allows us to use Corollary
1.28 to claim that (G(t)):>0 is a strongly continuous semigroup.

We can now use Theorem ??7 to claim that there is a representation
(t,s) = [G(t)f](s) of G(t)f which is measurable on Ry x I and such that
the Riemann integral of ¢ — G(t)f coincides for almost every s € I with the
Lebesgue integral of [G(t) f](s) with respect to t. Note that in this case it fol-
lows directly as the composition of a measurable function with (¢,s) — ¢ + s
is measurable, [149, p. 273], but in general it is not that obvious. Hence,
from now on we do not distinguish between a vector-valued function and its
measurable representation.

Let us denote by (A, D(A)) the generator of (G(t));>0 and let g := Af €
L,(I). Thus, Apf :== h=Y(G(h)f—f) — g in L,(I). Taking a compact interval
[a,b] C I, we have

b b
/ (Anf(s) — gls))ds| < / AR f(s) — g(s)lds < b a1 A f — gllz, ()

< b~ al" U Anf — gl ),

SO
b

b
Jim [ s ) = f(s)ds = [ g(s)ds,
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On the other hand, we can write

b+h a+h

/b W) = fds =t [ feds=nt [ fs)ds
/ ) /

where the terms are the difference quotients of the function ftto f(s)ds at
t = a and t = b, respectively. Because f is integrable on compact intervals,
ftz f(s)ds € AC(I) and its derivative is almost everywhere given by the inte-
grand f; see Example ?7?7. By redefining f on a set of measure zero, we can

write
T

f(z) = fla) + / g(s)ds, wel.

a

Thus, we see that A C T, where T is the maximal differential operator on
L,(I); see Example ??. From this example we know that T is invertible, so
Proposition 1.7 gives A =T, as in Example 2.22.

We note that the identification of the generator of the translation semi-
group in Example 2.23 can be done by finding the resolvent through the
Laplace transform (2.26):

ROA) = [ M0 = [+ s)at = [ sy,
0 0 s

for A > 0, where the conversion of the Riemann integral of the semigroup
into the Lebesgue integral follows from the discussion above. Comparing (?7)
with the formula above shows that R(A\, A)f = R(\,T) f for all f € L,(I) and
hence A =T.

We also note that Theorem 2.13 ensures that T generates a semigroup
of contractions as T' is closed and densely defined and estimate (??) is the
same as (2.34) with M = 1 and w = 0. However, it does not provide any
representation formula for the semigroup, though in this simple case one can
directly solve the Cauchy problem u} = u,u(0,s) = f(s).

Ezample 2.24. The resolvent of the differential operator 77 in Ly ([0, 1]) defined
on the domain D(T1) := {f € D(T); f(1) = 0} (see Example ?7) satisfies
estimate (??) which gives (2.34) if #A > 0. Therefore T} is also the generator
of a semigroup of contractions, say (G, (t))i>0. Considerations similar to the
previous example show that it is given by

(G, (H)£](s) = {g(t ) g ?f;; - L (2.51)

This shows that one should be careful when looking at a semigroup generated
by A as the exponential e!4 because, in this particular case, e!”* vanishes for
t>1.
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2.2.5 Subspace Semigroups

There are several ways of constructing new semigroups using a given semi-
group (G(t))i>0 as the starting point (see, e.g., [79, pp. 59-64]). In Example
2.19 we have already seen the so-called rescaled semigroup. In this subsec-
tion we consider a particularly important, for further applications, case of
restrictions of (G(t))¢>0, acting in a Banach space X, to a subspace Y which
is continuously embedded in X and which is invariant under (G(t));>0. The
restriction (Gy (t))i>0 of (G(t))1>0 to Y is obviously a semigroup but not nec-
essarily a Cy-semigroup. If, however, it is strongly continuous, then we can
identify the generator of (Gy (t)):>0 as the part in Y of the generator A of
(G(t))t>0, see (1.12).

Proposition 2.25. Let (A, D(A)) generate a Cy-semigroup (G(t))i>0 in a
Banach space X and let Y be a subspace continuously embedded in X, in-
variant under (G(t))i>0. If the restricted semigroup (Gy (t))i>0 is strongly
continuous in Y then its generator is the part Ay of A in'Y.

Moreover, if Y is closed in X, then (Gy (t))i>o0 is automatically strongly
continuous and Ay is the restriction of A to the domain D(A)NY.

Proof. Denote by (C, D(C)) the generator of (Gy (t))i>0. Because Y is con-
tinuously embedded in X, C' C Ay by (2.11). To prove the reverse inclusion,
let A € R be large enough for R(\, A) and R(X,C) to admit the integral
representation (2.26):

R\ C)y = [ e MG(t)ydt = R(\, A)y, yey.

Taking x € D(Ay), we obtain
z = RO\ A)(M — A)z = R(\, C)(A — A)z € D(C)

and hence D(Ay) = D(C).

If Y is closed, then the convergence in Y is induced by the norm of X and
therefore (Gy (t))¢>0 is strongly continuous whenever (G(t));>¢ is. Also, the
limit Ay = limj,_,o+ h=*(G(h)y — y) of (2.11) exists for y € Y if and only if
y € D(A)NY and hence it belongs to Y by the closedness of Y. O

In some cases the assumption that Y is invariant with respect to the
semigroup (G(t)):>0 can be relaxed.

Proposition 2.26. Let B be a closed operator and Y = D(B) be normed
with the graph norm. If A € G(M,w) generates a semigroup (G(t))i>0 and
if B commutes with the resolvent R(\, A) for some A with ®\ > w, then B
commutes with (G(t))i>0 and (Gy (t))i>0 is a Co-semigroup in'Y satisfying
1Gy(®)ly < 1G]
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Proof. By definition, B commutes with R(\, A) if and only if for each f €
D(B) we have R(A\,A)f € D(B) and BR(A\, A)f = R(\, A)Bf; see (1.13).
Thus, for any n we have BR™(\, A)f = R™(\, A)Bf. In fact, by induction we
easily have that R™(\, A)f € D(B) for any n € N provided f € D(B) and the
commutativity follows by iteration. Hence for any N € N and f € D(B),

B % ()‘ - u)nR()\, A)n+1f = % (>\ _ M)TLR()\’ A)n+1Bf
n=0 =0

Taking limits of both sides as N — oo and using closedness of B we obtain,
by (2.23), that R(u,A)f € D(B) and BR(u,A)f = R(u, A)Bf, provided
|l — A < ||[R(A, A)||~L. By analytic continuation we can extend this equality
to the connected component of the resolvent set p(A) and, in particular, by
(2.54) to the half-plane A > w. Thus, for any ¢ > 0 and f € D(B), we obtain

n n n n n n
(38 (54)) 1= (58 (5.4)) 5r
Using again closedness of B and (2.45) we see that if f € D(B), then also
lim (nR(n/t,A)/t)" f € D(B) and
BG(t)f = G(t)Bf.

It is obvious that (Gy (t))¢>0 is a Cp-semigroup in Y and because

GO fllps) = GOSN +IBGEOF < NGOIAI+HIBA) = 1GOOI flpes)

we obtain |Gy (t)||y < ||G(t)

. 0

2.2.6 Sobolev Towers

We briefly describe here a somewhat related construction (see [79, pp. 124—
129]) which allows us to restrict semigroups to the domains D(A™) and, more
important, extend them and their generators to larger spaces. The latter will
be needed in applications to identify other extensions of generators; see Corol-
lary 7?7, Lemma 7?7, and Corollary ?7. To simplify the notation, we assume
that the semigroup (G(t));>o generated by A is of negative type so that
A~ € L£(X). This can always be achieved by rescaling the semigroup. Then,
for each n € N, we define a new norm on D(A"™) by

[l = [[A"2]]. (2.52)

The space X,, = (D(A"™), ||-||») is called the associated Sobolev space of order
n. The introduced norm is equivalent to the graph norm due to the invertibility
of A so X,, are Banach spaces. Denoting by G, (t) the restriction of G(t)
to X, we can prove that (G,(t))i>o are Cp-semigroups in X,,, generated
by the parts A, of A in X, which are the restrictions of A to D(A,1).
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Thus, (A,, D(A,)) = (A, D(A"1)). We observe that each X,y is densely
embedded in X, but also, via A, isometrically isometric to X, ;1.

In this construction we obtained X, 1 from X,, but we also can invert the
procedure and obtain X, as the completion of X, 1 with respect to the norm

zlln = 14734

Hence, we can construct new spaces of ‘negative’ order using the following
recursion. Starting from Xy = X for each n € N and X_,, 11 we define

2ll—n = [|AZ 5 412 (2.53)
and call the completion of X_,, 1, with respect to this norm, the associated
Sobolev space of order —n, denoting it X_,,. The continuous (by density) ex-
tensions of the operators G_,,11(t) from X_,, 1 to X_,, we denote by G_,,(¢).
For example, the space X_; is obtained as a completion of X with respect to
the norm ||z||_; = ||A~ x||. This construction leads to the spaces and oper-
ators having properties analogous to those described above. Namely, for any
m > n € Z, the following statements are valid.

(i) Each X, is a Banach space containing X,, as a dense subspace.

(ii) The operators G, (t) form a Cy-semigroup (G, (t))¢>0 on X,.

(iii) The generator A, of (Gy(t))i>0 has domain D(A,) = X,4+1 and is the
unique extension by density of A,, : X;41 — X, to an isometry from
X,41 onto X,,.

In particular, the generator (A_q,X) of (T_1(t))>0 is the unique extension
by density of (4, D(A)).

Ezxzample 2.27. As a simple example that is useful in the sequel we consider
the semigroup (G(t))i>0 on X = X = L1(£2,dp) generated by the multipli-
cation operator by a function —a, where a is assumed to be measurable and
nonnegative almost everywhere on 2; see Example 2.22. Because in general
0€o(M_,),weuse Au= (I—M_,) 'u = (1+a) tu. We have then 1+a > 0
almost everywhere on (2 and

Xn ={ue€ Lo(2,du); (1+a)"uw e L1(2,du)}, neZ.

Thus, in particular, X_; consists of these measurable functions which are
integrable after multiplication by (1 + a)~*.

2.2.7 The Laplace Transform and the Growth Bounds of a
Semigroup

It is important to note that the Hille—Yosida theorem is valid in both real and
complex Banach spaces with the same formulation. Thus if A is an operator



2.2 Rudiments 87

in a real Banach space X, generating a semigroup (G(t));>o0, then its com-
plexification will generate a complex semigroup of the same type in the com-
plexification X of X equipped with the norm (??). This allows us to extend
(2.26) to complex values of A. Precisely, [141, Remark 1.5.4], if X > wo(G),
then A € p(A) and
R\, Az = /e_’\tG(t)xdt (2.54)
0

is valid for all x € X. The integral in (2.54) is absolutely convergent. Moreover,
iterations of the resolvent give the following formula,

(_1)71—1 dn—l

Apg= ¢
RO A" = 0y e

RO\ A) =

'/t" Le=MG(t)zdt, (2.55)
0

valid for all x € X and this yields the estimate

M

[R(A,A)" < T~ wo (G

RA > wo(G). (2.56)
An immediate consequence of the above considerations is that the spectrum
of a semigroup generator is always contained in a left half-plane. Let us recall
that the location of this half-plane is given by the spectral bound

s(A) = sup{R\; A € a(A)}, (2.57)

defined in (?7?). For semigroups generated by bounded operators and, in par-
ticular, by matrices, Liapunov’s theorem, [112] and [79, Theorem I1.2.10], states
that the type wo(G) of the semigroup is equal to s(A). This is no longer true
for strongly continuous semigroups in general; see for example, [141, Exam-
ple 4.4.2] or [136, Example A-III.1.3], where it is shown that the translation
semigroup [G(t)f](s) = f(t + s) on the space X = L,(Ry) N E, where E
is the weighted space E = {f € L,(R),e’ds}, whose generator A is the
differentiation operator, satisfies wo(G) = 0 and s(A) = —1.

Thus at this moment we only have the obvious estimate

$(A) < wp(G) < +o0. (2.58)

The relation between the spectral properties of the generator and the long-
time behaviour of the semigroup has been a major subject of research in
semigroup theory over the last several years and the results are summarized
in several monographs, such as [139, 79, 12] to mention but a few. However,
most of that research does not directly pertain to the topic of the book so we
shall mention just a few results of direct relevance.

That the type wo(G) might be a rather crude estimate of s(A) can be
expected because the former is determined by the absolute convergence of
the Laplace integral and the integral converges as an improper integral in
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a possibly larger half-plane A > abs(G); see (?77). At this moment we do
not know, however, whether the Laplace integral still determines there the
resolvent of A. This question is addressed in the next proposition.

Proposition 2.28. If, for some A € C,

Byz = lim [ e MG(t)xdt (2.59)
T—00
0

exists for all x € X, then X € p(A) and Bz = R(\, A)x for all x € X.
Proof. By replacing G(t)z by e *G(t)r and using Example 2.19 we can as-
sume A = 0. Accordingly, denote By by B. Thus

1
E(G(h)Bw — Bz) = —

S| =

h
/G(s)xds — —x
0

by (2.13). Hence Bx € D(A) and ABx = —z for all xz € X.
Next suppose z € D(A). Then

T

BAx = lim | G(t)Azdt = lim G(1)r —x
T—00 T—00
0

by (2.14) and hence y := lim, o G(7)z exists. Because lim,_,o [ G(t)xdt
also exists, we must have y = 0 and BAz = —z for any x € D(A). Because A
is closed, Proposition 1.33 implies 0 € p(A) and B = —A~! = R(0, A). O

Thus we see that {A € C; A > abs(G)} C p(A). It is still not clear
whether s(A) = abs(G). We can prove, however, that abs(G) controls the
growth of classical solutions of (2.17), (2.18), that is, of the solutions emanat-
ing from z € D(A). To make this concept precise, we define the growth bound

w1 (G) by

w1 (G) =inf{w; thereis M suchthat ||G(t)z|| < Me“!||z||pcay, x € D(A),t > 0}.
(2.60)
Clearly, w1 (G) < wo(G).
Proposition 2.29. For a semigroup (G(t))i>0 we have
w1(G) = abs(G). (2.61)

Proof. Let us fix w > wi(G) and take any A € C with R\ > w. We begin
by showing that for such A the operator By, defined by (2.59), exists. Let us
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choose M in such a way that [|G(t)z| < Me“!||z| pa), as in (2.60). First let
x € D(A). Then for any 0 < a < b we have

b b

/ MG (t)adt| < / =P G di

a a

b

— M w— a w—

< M/e(w RV | paydt = o (e( RA)a _ éRA)b) el bea)-
a

If a,b — oo, then the right hand converges to 0 and thus B)z exists. Second,

we consider the case x = (Al — A)y for some y € D(A). Because A is closed
and A — Al generates (e *G(t));>0 we obtain, by (2.14),

T T

/e_)‘tG(t)x = (M- A) / e MG (t)ydt =y — e N G(T)y,
0 0

and, using y € D(A) and R\ > w, we obtain

T

: — At _ L — AT —
Tll}ngo e MGt)r =y Tll)nolo e TG (T)y =y. (2.62)
0

Finally, from the resolvent identity (2.22), we obtain that for z € X,
z = (A = A)R(p, A)z + (1 — A R(p, Az

so that any € X can be written as a sum of elements from D(A) and
Im(M\ — A); thus, by the two cases considered already, Bz exists for any
x € X. This shows that w > abs(G) and thus abs(G) < wy(G).

To complete the proof we have to show wi(G) < abs(G). Let w > abs(G)
and R\ > w. Then R(\, A)x = Byx for any x € X and, because this time we
know that the left-hand side of (2.62) converges to y = R(\, A)zx, we obtain

lim e G(T)R(\, A)z = 0,

T—00

and this shows w > w1 (G). Therefore abs(G) > w1 (G). O

Unfortunately, in [169] (see also [139, Example 1.2.4]), the author con-
structed a semigroup with abs(G) = wi(G) = 1 and s(A) = 0. Hence, in
general, s(A) does not provide full information about the long-time behaviour
of even classical solutions. However, as we show later, for positive semigroups
we have wq(G) = s(A) and for positive semigroups in Ly-spaces it is possible
to prove that s(A4) = wo(G).
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2.3 Dissipative Operators

Let X be a Banach space (real or complex) and X* be its dual. From the
Hahn-Banach theorem, Theorem 1.12, and Remark ??, for every x € X there
exists * € X* satisfying

<a*,z>= [lz|* = [l2"|*.
Therefore the duality set
J(x) ={2* € X*; <a*,a>=||z|]* = ||=*|*} (2.63)
is nonempty for every x € X.

Definition 2.30. We say that an operator (A, D(A)) is dissipative if for every
x € D(A) there is z* € J(z) such that

R <a*, Ar> < 0. (2.64)

If X is a real space, then the real part in the above definition can be
dropped. An important equivalent characterisation of dissipative operators,
[141, Theorem 1.4.2], is that A is dissipative if and only if for all A > 0 and
x € D(A),

(AL = A)z|| = All]. (2.65)

We note some important properties of dissipative operators.
Proposition 2.31. [79, Proposition I1.5.14] If (A, D(A)) is dissipative, then
(i) A\I — A is one-to-one for any A > 0 and

_ 1
IAT = A)~ ]l < S]] (2.66)

for all x € Im(\ — A).

(i) Im(A — A) = X for some A > 0 if and only if Im(A — A) = X for all
A>0.

(iii) A is closed if and only if Im(A — A) is closed for some (and hence all)
A>0.

(iv) If A is densely defined, then A is closable and A is dissipative. Moreover,
Im(A — A) = Im(A\ — A).

Combination of the Hille-Yosida theorem with the above properties gives
a generation theorem for dissipative operators, known as the Lumer—Phillips
theorem ([141, Theorem 1.43] or [79, Theorem I1.3.15]).

Theorem 2.32. For a densely defined dissipative operator (A, D(A)) on a
Banach space X, the following statements are equivalent.

(a) The closure A generates a semigroup of contractions.
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(b) Im(M — A) = X for some (and hence all) \ > 0.
If either condition is satisfied, then A satisfies (2.64) for any x* € J(x).

In particular, if we know that A is closed then the density of Im(A — A)
is sufficient for A to be a generator. On the other hand, if we do not know
a priori that A is closed then Im(A — A) = X yields A being closed and
consequently that it is the generator.

Ezample 2.33. The multiplication semigroup of Example 2.48 is a semigroup
of contractions only if a.ss(£2) < 0.

The maximal differential operator 7' on L,(I), 1 < p < oo, where I =R
or I =R, discussed in Example 77, is densely defined (C§°(I) € D(T')) and
dissipative by (??) and (2.65). Thus the translation semigroups are semigroups
of contractions, which was proved directly in Example 2.23.

Also the differential operator T} of Example 2.24 is densely defined and dis-
sipative by (?7?). Hence it generates a semigroup of contractions in L,([0,1]),
1 < p < oo. An interesting feature of this operator is discussed in Example
2.35 below.

We now provide a few variations of the Lumer—Phillips theorem.

Ezample 2.34. If (A, D(A)) is a densely defined operator in X and both A and
its adjoint A* are dissipative, then A generates a semigroup of contractions
in X. In fact, because A is dissipative and closed, Im(I — A) is closed. If
Im(I — A) # X, then for some 0 # 2* € X* we have

0 =<z*,z — Ar>=<a* — A z*, 2>

for all # € D(A). Because 4 is densely defined, z* — A z* = 0 and because
A" is dissipative, z* = 0. Hence Im(I — A) = X and A is the generator of a
dissipative semigroup by Theorem 2.32. In particular, dissipative self-adjoint
operators on Hilbert spaces are always generators.

Ezample 2.35. The assumption of the density of D(A) can be circumvented to
a certain extent. If (A, D(A)) is a dissipative operator in X with Im(A[—A) =
X for some A > 0 and possibly D(A) # X, then the part of A in Xy =
D(A) (see (1.12)) is densely defined in X and generates there a semigroup
of contractions.

A classical example in such a case is the realisation of the differential
operator T; in the space of continuous functions. In fact, define Af = f’ on
the domain D(A4) = {f € C([0,1]); f(1) = 0} in X = C([0,1]). A is a
closed, dissipative, and surjective operator but D(A) is not dense. However,
restricted to the domain {f € C1([0,1]); f(1) =0, f’(1) = 0}, A generates a
semigroup of contractions in X = {f € C([0,1]); f(1) = 0}. The semigroup
is again given by the left translation (2.51). However, it cannot be extended
to the whole X as it would not give a continuous function if f(1) # 0.
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The situation described in the previous example cannot occur in reflexive
spaces. Precisely speaking, [141, Theorem 1.4.6], if (A, D(A)) is a dissipative
operator on a reflexive Banach space X, such that Im(AI — A) = X for some
A > 0, then it is densely defined.

2.3.1 Application: Diffusion Problems

Some of the most important examples of contractive semigroups which oc-
cur in applications are those describing diffusion processes. Their theory has
been very well developed but is rather tangential to the subject studied in
this book so we discuss them rather briefly, focusing only on those aspects
that are needed later. Unfortunately, even such a superficial survey requires a
substantial theoretical machinery. A more comprehensive account of various
aspects of the theory can be found in [71, Chapter 1], [82, Chapter 4 ], and
[79, Section VI.5] among others. We begin with basic definitions and facts
from the Sobolev space theory (see, e.g., [4, 93]).

Let {2 be an open subset of R™, possibly equal to the whole space. Recall
that Sobolev spaces W (§2), 1 < p < oo, m € Ny, are defined as

W (£2) :=={u € Lp(2); 0% € Ly(£2), 0 <a| <m}, (2.67)

where 0% = 05} ...0g", |a| = a1 + ... q, is the distributional derivative of
order |«/|, introduced in Example ??. Endowed with the norm

1/p

llng = el = (35 10%lll o]+ (268)

0<|al<m

the space W;n(.(?) becomes a Banach space. In the particular case of p = 2,
(2.68) defines a Hilbert space norm with the corresponding scalar product
given by

(u, )Wy () == Z 0%u(x)0%v(x)dx.
0<|a|<m g

The space C§°(§2) is continuously embedded in any W, ({2) but the embed-
ding is not dense unless {2 = R™ (or m = 0). However, the closure of C5°({2)
in the W (£2)-norm, denoted as

om Fos T Wr (82

W@ =Cr@
is very important in applications through its connection with boundary values
of functions from W, (£2).

It is possible to extend the definition of Sobolev spaces to fractional orders

by defining W (§2), where r = m + o, m is an integer, and 0 < ¢ < 1, by
requiring that
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o _ Ao p
o) — )
e — y[Fer

2 2

for all |a] = m (see, e.g., [93, Definition 1.3.2.1]) but we make little use of
these spaces and we therefore do not enter into details of their theory.

In what follows we assume that if the boundary 92 of {2 is not an empty
set, then 942 is an n — 1 dimensional manifold of class C*'!, k > 0 (that is, the
local atlas of 0f2 is k times continuously differentiable with the derivatives
of order k being Lipschitz continuous). For a smooth function v on {2, let us
define the trace of u on 92 to be the pointwise restriction of u to 0£2:

yu = ulagn.

If m > 1/p is not an integer, m < k+1landl+o0c=m—1/p,0 <o <1,
[ > 0 an integer, then the mapping

ou ou
u— 7“77%7’”77@ ’

where 0/0v denotes the outward normal derivative at 92, can be extended
by density to a continuous mapping from W} (£2) to (L(962))"! (precisely
speaking onto a product of appropriate Sobolev spaces of fractional order
defined on 012).

o
Under these assumptions we have another characterisation of 1" (£2):

o ou o
W;n(Q) = {UEW:L(Q); 'yu:'ya :...:,yw :O}_ (2.69)

Let us consider the Cauchy problem of a diffusion type:

n

Qu(t,x) = X 0y, (ai(x)0s,u(t,x)),

i,j=1
u(0,%) = ug(x), (2.70)

where t > 0, x € {2, and wugy is a given function. The real coefficients
{a;j(x)}1<ij<n are supposed to satisfy a;; € WL(2) and a;; = aj; for
i, =1,...,n. If 002 # (), then the problem (2.70) should be supplemented
by some boundary conditions defined on 9f2; here we confine ourselves to the
homogeneous Dirichlet problem; that is, we require

ulon = 0. (2.71)

According to our general philosophy, we convert (2.70) and (2.71) into an
abstract Cauchy problem in the Banach space X = L,(£2), 1 < p < co. Our
main interest is p = 1, but most results are based on the Lo theory so we
discuss the latter setting in some detail. Let us denote by Ag the differential
expression
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(Au)(x) = i]»i:la““ (a5 ()9, u(x)) | (2.72)
understood, if necessary, in the sense of distributions, and define
Ao pu = Au
for
u € D:=C2(0),

where C2(2) is the space of twice-differentiable compactly supported func-
tions in 2. The index p indicates that Ay, is considered in the space L,({2).

A crucial assumption is that A is strongly elliptic in {2; that is, for some
constant ¢ > 0 and all y = (y1,...,¥%,) € R" and all x € £2 we have

n
3 ay ()i > ely P, (2.73)
1,)=

or equivalently
R Y aij(x)ziz; > clz]?,
ij=1
for all z € C™. Then we have the following result, [82, Lemma 4.4.3].
Lemma 2.36. The operator (Ao p, D) is dissipative for any p € [1,00].

By Proposition 2.31 (iv), (Agp, D) is closable with dissipative closure.
However, finding the m-dissipative extension of A, requires a deep theory.

Lo Theory

Let 2 be either R™ or an open set with a C%! boundary 0f2. Possibly the
easiest approach to proving solvability of (2.70) in the space Lo(£2) is to use
the variational approach and look for a suitable realisation of Ag, via the
associated sesquilinear form

a(u,v) = i ;5 (X) O0p, u(X) 0y, v(x)dX, (2.74)

ij=1

for u, v € D(a) =11(£2). Note that for 2 = R, we have TW3(R") = W} (R")
so that we can use common notation for both spaces without causing any
confusion. If 92 # 0, then I/?/é consists of those W4 (£2) functions whose trace

on 0f2 is zero.
Then (see, e.g., [79, Theorem VI.5.18] or [82, Theorem 4.6.6]) we have:

Theorem 2.37. There is a unique dissipative operator (—Aq, D(As2)) such
that D(Az) C D(a) and a(u,v) = (A2u,v)r, o) for all u € D(Az) and v €
Lo(82). The operator (—Aa, D(Az)) generates a semigroup of contractions in
LQ(Q), denoted by (GA2 (t))tZO-
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By restricting
a(u,v) = (Agu, v)

to v € C§°(£2), it is easy to see that As coincides with the expression A in
the distributional sense; thus D(As) can be characterised as

D(As) = {u €eW(02); Au € Ly(2)}

(see, e.g., [93, Theorem 2.2.1.2]). The fact that u satisfies the boundary con-

dition yu = 0 if 992 # 0 follows from the fact that D(As) C D(a) :I/?/é(ﬂ)
This result is not fully satisfactory. First, the property Aou € Lo(§2) does
not ensure that the second derivatives of u are in Lo(f2) — there may be a
cancellation of singularities in the expression A. Second, As may fall short of
the ‘maximal’ operator As max (see Section 2.7 and [93, p.54]) defined on

D(Ag max) = {u € La(92); Au € Lo(£2),~vu = 0},

where the trace of u € Lo(£2) such that Au € La(£2) can be defined by means
of Green’s formula; see [93, p.54].

The first question is addressed by proving that, under certain assumptions,
the variational solution u € D(Aj) is in W (£2). We can state the following
result (see, e.g., [93, Theorems 2.2.2.3, 2.5.2.1, and 3.2.1.2], [79, VL.5.22]).

Theorem 2.38. If 2 =R", or {2 is convex, or 912 is of class C-', then
o
D(Az)=W5(2) N W3 (£). (2.75)
In all these cases we also have

D(Agmax) = W(£2) N WE(R). (2.76)

It is known that if {2, for instance, is a nonconvex polygon in R2, then

D(Ay) # I/(I)/'%(.Q) N W3(£2), [93, Chapter 4], and consequently we have the
sequence of strict inclusions (see [20])

WH(2) N WE(2) & D(As) & D(As max). (2.77)

We explore some other consequences of this fact in Example 2.66.
For further reference we note the following result.

Corollary 2.39. If B is a generator of a semigroup in La(R™) and satisfies
B|Cg°(R") = A‘Cgo(Rn), then B = Ag.

Proof. By (2.76) and (2.75), the graph norm generated by A on Lo(R™) is
equivalent to the W3(R"™) norm. Because C§°(R") is dense in W3 (R"™), it is a
core of Ay and the thesis follows from Proposition 2.21. O
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If 902 # 0, then C§°(£2) is not dense in V([)/%(_Q) N WZ(£2) (the closure is
V([)/g(ﬁ)) and we cannot expect such a result in this case. In fact, as noted in
Remark 2.20, an elliptic operator with various boundary conditions generates
different semigroups and yet it is given by the same expression on C5°(£2).

We also note that by [71, Proposition 1.3.5 and Theorem 1.3.2], the re-
solvent R(\, Az) is a positive operator and therefore (G4, (t)):>0 is a positive
semigroup (see Section 2.5).

L, Theory, p # 2

We can construct L, realizations of (G 4, (t))¢>0 in a relatively straightforward
manner using the following theorem, [71, Theorem 1.4.1].

Theorem 2.40. Let (Ga,(t))i>0 be the semigroup constructed in Theorem
2.37. Then L1(£2) N Loo(£2) is invariant under (G a,(t))i>0 and (G a,(t))i>o0
can be extended from L1(£2) N Loo(£2) to a positive one-parameter semigroup
(Gp(t))e=0 on Lp(£2) for any p € [1,00]. These semigroups are strongly con-
tinuous for p € [1,00), and are consistent in the sense that

Gp()f =Gq(t)f,  t=0, (2.78)

for any f € L,(2) N Ly(92).
Denoting by A, the generator of (Gp(t))i>0, 1 < p < +00, we also have

Apu = Agu, u € D(A,) ND(Ay). (2.79)

This theorem, although settling the question of the existence of semigroups
in L, spaces, is not entirely satisfactory because it does not provide a full
characterisation of generators. It can be proved that for 1 < p < 400 the
situation parallels the Ly case. Classical results (see, e.g., [93, Theorem 2.4.2.4]
or [82, Theorem 4.8.3 and Corollary 4.8.10]) state that if 2 is a bounded
domain with sufficiently smooth boundary, then A, is the closure in L, ({2)
of (A, Dy), where Dy is the set of C? functions satisfying the homogeneous
Dirichlet boundary condition on 942 and

D(A,) =W 5(2) N W2(02). (2.80)

One can prove that also in this case A, coincides with the maximal operator.
The L; case is much more delicate. For bounded domains one can prove,
[82, Theorems 4.8.3 and 4.8.17] and [62, Theorem 8], that

— L1 (2
Al = (A>D0) )

and
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D(Al) = {u S Ll(.Q), Aou S Ll(Q)},

so that A; is the maximal operator. However, it is no longer true that D(A;) C
W2(£2) so that the second derivatives are no longer integrable: they have
‘nearly’ this property as D(A;) C IX/{(Q) for any r < n/(n—1).

Our main interest lies with the problem (2.70) in L;(R™). In this case
the theory is also quite involved and the characterisation of the domain of
generators is still a subject of ongoing research (see, e.g., [115]). Contrary
to the case of bounded domains, the Sobolev spaces W{(R") are not really
suitable here, but often we can get an alternative characterisation using other
types of spaces. We describe the case when the differential expression A is the

Laplacian:
Au = Au,

understood in the sense of distributions. It is useful to denote Ay = A\Cgo (R7)-
It can be shown that the realisation A; of the Laplacian that generates a
semigroup in L;(R™) is the restriction of A to the Bessel potential space
defined via Fourier transform F as

Lio(R™) := {u € Ly (R"); F~Hw[Fu]] € Li(R™)}, (2.81)

where w(y) := (1+|y|?) (see, e.g., [98], pp. 32-37). Note that w is the Fourier
transform of the distributional operator I — A hence, in particular, if u €
Ly 2(R™), then Au € L, (R™). We norm this space with

lullyz = [F wF )] oy @y = (= Aullz, @n)- (2.82)

One can show that C§°(R™) is dense in Lq 2(R™) (see, e.g., [4], p. 221) so that

A = TQLl(Rn)

that

, as when (2 is bounded. One can also prove (see, e.g., [115])

LLQ(R”) C W{(Rn)7 r<2. (283)

Clearly, also W3 (R™) C Ly o(R™).
The semigroup generated by the Laplacian in L;(R"™) is given by the clas-
sical convolution formula

(Gt £)(x) = [+ f](x) = / je(x — y) f(y)dy (2.84)
J

of the fundamental solution s, (x) = (47t)~"/2e~|xI"/4t and the initial data f
([79, p. 69] or [98, p. 32-37]). Inasmuch as

OZle * f1(x) = [pe * 0 f1(x) (2.85)

in the sense of distributions, from the Young inequality (??) with p = ¢ =
r =1, we immediately get that (G(t));>0 is a strongly continuous semigroup
in any W}(R?), by Proposition 2.26. In particular, for [ = 0 we clearly have



98 2 An Overview of Semigroup Theory

|G fllL, @y < lpelln, @)l Fllz, @y = 12, gny-

In Section ?7 we need the scale of Bessel potential spaces L1 (R™) defined in
a natural way as

Ly s(R") == {u € L1 (R"); F~'[w*?F[u]] € Li(R")}, (2.86)

with norms given analogously to (2.82). It can be proved that these spaces
coincide with the domains of fractional powers of the operator I — A;. There-
fore the moment inequality (e.g., [141, p. 73] or [98, p. 37]) is valid: for any
nonnegative 5§ > s > v and 6 € [0, 1] satisfying s = 68 + (1 — 0)v and some
constant C' > 0 we have

ullny o @y < Cllullg, s llulli,? gy v € Lig(R). (2.87)

Applying Holder’s inequality to (2.87) with particular values 5 = 2,y = 0, we
obtain the second moment inequality

ulle, oy < K (€l + 2 luln@n) . (289)

valid for some constant K > 0, any € > 0, and any u € L; o(R"™). Inequality
(2.88) is of importance in Theorem ?7?.

Unfortunately, the Bessel potential spaces Ly 4(R™) do not coincide with
Sobolev spaces unless n = 1, but on the other hand, they are ‘close’ to them
([98], p. 35-36). In particular, we have

Lig(R™) Cc WH(R"™) C Ly v (R") fors” <1<, (2.89)

where all embeddings are continuous.

This result, combined with (2.88), allows us to treat diffusion problems
with convection (represented by a suitable first-order term) by means of per-
turbation techniques; see Section 77.

It is important to realize that the space L o(R) is only practically suitable
for operators having the Laplacian as their principal part because even a linear
change of variables changes the domain of the generator. In fact, consider, for
instance, the generator B being the realisation of the expression of uz, ., +
Qpyz, in L1(R?). If u € D(B) = L1 2(R?), then we would have uy,,, €
Li(R™), as Au € L1(R™) but then also uz,,, € L1(R™) and consequently we
would have L; o(R?) = WZ(R?), which is false; see [115].

2.3.2 Contractive Semigroups with a Parameter

In many instances we are given a family of generators depending on a param-
eter. It is a natural question as to whether we can patch these generators in
such a way that the obtained object is again a generator in a product space.
If the generators are dissipative, then the result is positive, as follows from
the proposition below.
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Let us consider the space X := L,(£2,X), where 1 < p < oo, (£2,) is a
measure space and X is a Banach space. Let us suppose that we are given a
family of operators {(A,, D(A,))}ver in X and define the operator (A, D(A))
acting in X according to the following formulae,

D(A) :={u e X; u(v) € D(A,) for a.e. v € 2, Au € X}, (2.90)

and, for u € D(A),
(Au)(v) := Ayu(v), (2.91)

for almost every v € £2. We have the following proposition.

Proposition 2.41. If A, are m-dissipative operators in X for anyv € {2 and
the function v — R(\, A,) f(v) is measurable for any A > 0 and f € X, then
the operator A is an m-dissipative operator in X. If (G,(t))i>0 and (G(t))i>o0
are semigroups generated by A, and A, respectively, then for almost every
ve N, t>0, andu € X we have

[G)u)(v) = Gu(t)u(v). (2.92)

Proof. Because for almost every v € (2 the operator (A,, D(A,)) is dissipative
in X, we have by Eq. (2.65) that for u(v) € D(A,),

IO — Au()|lx = AMu()||lx, A>0,a.a.ve€ . (2.93)

Let f € X = Lp(£2,X). Because for v € (2 we have f(v) € X, by m-
dissipativity of A, there is u(v) € D(A,) satisfying (A — A,)u(v) = f(v)
for almost all v € £2 and therefore u(v) = R(A\, A,)f(v). By (2.93) we get

lu)llx = RO\, Ao) f(0)llx < ATHIF(0)]1x- (2.94)

The function u defined by v — wu(v) is measurable by assumption and by
integration we have
lull < A7HIF -

Hence u € X by Theorem ??. Consequently, again by (2.65), A is dissipative
in X and \Z — A is surjective onto X. Hence A generates a semigroup of
contractions, say (G(t))i>o0, in X.

Let R(A,.A) be the resolvent of A. From the preceding considerations it
follows that for every f € X,

[R(AA)f](v) = R(A, Ay) f(0). (2.95)
By Eq. (2.45) we have, for an arbitrary u € X and t > 0,
e gy (2 5.))

and we can extract a subsequence ((ngR(ny/t, A)/t)"* u), .y which converges
in X almost everywhere in {2. On the other hand this subsequence converges in
X to Gy (t)u(v), by (2.95), because A, is the generator of (G,(t));>0. Therefore
(2.92) holds. O
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Ezample 2.42. Let us consider the following simple transport problem. Find
f € Li(R?) satisfying

O f (t,2,0) = 00, f(t,z,0) —a(v) f(t, x,v), t>0,(x,v)€ Ri,
f(O,x,v) = fo(.’E,'U),

where fo € L;(R%). This model can describe the motion of particles with
speed v > 0, which are absorbed at the rate a. In this case f is the density
of particles at point x moving with speed v. About a we assume that it is a
measurable almost everywhere positive function. By Examples 2.19 and 2.23
we see that the resolvent R(A, A,) and semigroup (G,(t))i>0 in L1(R4) are
given by, respectively,

oo

1 5/ U - alv v
[ROVA)f)(s) = getsesin [ esamr piy)y

and

[Go () fl(a) = e~ f(a +vt).

From, for example, the Fubini theorem [R(A, A,) f](s) is measurable as a func-
tion of two variables and thus, by Proposition 2.41, we obtain that the semi-
group for the full problem is given by

G) fl(z,v) = e O f(z 4 vt v).

Chapters ?? and ?? are concerned with more realistic, and certainly more
involved, transport problems.

2.4 Nonhomogeneous Problems

Nonhomogeneous problems do not belong to the mainstream of topics that
concern us in this monograph. Occasionally, however, we need some basic
results. We recall them at this point.

Let us consider the problem of finding the solution to the Cauchy problem:

%:Aquf(t), 0<t<T
u(0) = o, (2.96)

where 0 < T' < 00, A is the generator of a semigroup, and f: (0,7) — X is a
known function.

If we are interested in classical solutions then f must be continuous. How-
ever, this condition proves to be insufficient. We thus generalise the concept of
mild solution introduced in (2.20). We observe that if u is a classical solution
of (2.96), then it must be given by
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t

u(t) = G(t)ug + /G(t — ) f(s)ds (2.97)

0

(see, e.g., [141, Corollary 4.2.2]). The integral is well defined even if f €
Li([0,T],X) and up € X. We call u defined by (2.97) the mild solution of
(2.96). For an integrable f such w is continuous but not necessarily differen-
tiable, and therefore it may be not a solution to (2.96).

We have the following theorem giving sufficient conditions for a mild so-
lution to be a classical solution (see, e.g., [141, Corollary 4.2.5 and 4.2.6]).

Theorem 2.43. Let A be the generator of a Cy-semigroup (G(t))t>0 and x €
D(A). Then (2.97) is a classical solution of (2.96) if either

(i) f € CL([0,T], X), or
(ii) f € C([0,T), X) N Ly([0,T], D(A)).

The assumptions of this theorem are often too restrictive for applications.
On the other hand, it is not clear exactly what the mild solutions solve. A
number of weak formulations of (2.96) have been proposed (see, e.g., [82, pp.
88-89] or [47]), all of them having (2.97) as their solutions. We present here
a result from [79, p. 451] which is particularly suitable for our applications in
Subsection ?7.

Proposition 2.44. A function v € C(R4,X) is a mild solution to (2.96)
with f € Li(Ry, X) in the sense of (2.97) if and only if fotu(s)ds € D(A) and

u(t) =up+ A [ u(s)ds+ [ f(s)ds, t>0. (2.98)
[

Proof. Suppose u satisfies (2.98). Because, by assumption, u is continuous,
(2.98) can be written as

% u(s)ds = ug +A/u(s)ds+/f(s)ds,
0 0 0

hence f(fu(s)ds is the solution of (2.96) with inhomogeneity ug +f0tf(s)ds and
zero initial condition. Hence, by the discussion preceding (2.97),
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/tu(s)ds = /tG(t—s) uo—i-/sf(o)do ds
= O/tG(t—s)uods—i-O/tG(t—s) O/Sf(a)da ds
_ O/ G(s)uods + O/ Glt —s) O/ flo)do | ds. (2,99

Now if f € L1(Ry,X), then (s,0) — F(s,0) := G(s)f(o) is an integrable
function on [0,¢] x [0,¢]. In fact, if f is a simple function, then F is measur-
able by Example ??, because (G(t));>0 is strongly continuous. If f is only
integrable, then it can be approximated by simple functions (f,,)nen and then
obviously F,,(s,0) := G(s) fn(0) converges to F in L1([0,t] x [0,t]), by local
uniform boundedness of (G(t)):>o. Thus, changing first the order of integra-
tion and then the variable s in the inner integral according tot — s =1r — o,

we get
/tG(t—s) /Sf(a)dcr ds=/t /tG(t—s)f(a)ds do
0 0

:0/ U/G(r—a)f(o’)dr do—/ /Gr—o o)do | dr,

where to get the last integral we changed the order of integration once again.
Therefore (2.99) takes the form

t t t T

/ u(s)ds = / G(s)uods + / / G(r — o) f(o)do | dr. (2.100)

0 0 0 0

Differentiating and taking into account that u(t) and G(¢t)ug are continuous,
we obtain (2.97).

To prove the converse we note that u, defined by (2.97), is continuous.
Integrating (2.97) and performing the above calculations in the reverse order
we obtain (2.99),

t

t
/ /Gt—s u0+/f Ydo | ds.
0

0

If f(t ) were continuous then we would be able to use Theorem 2.43 to claim

that v(t) := fo s)ds is a classical solution to (2.96) and then, by differen-
tiating v, to obtaln (2.98). For f that is only integrable we have to proceed
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with more care. Consider ug + F(t) = ug +f0 o)do. By (2.14) and (2.13) we
obtain that fg G(t — s)upds € D(A) and is differentiable with the derivative

G(t)ug so that we have to show that vy (¢ fo (t —s)F(s)ds € D(A). By
the definition of the domain we have to cons1der

S

=) = / Gt +h— s)F(s)ds — / G(t — 5)F(s)ds

t+h
vi(t+h) —vi(t) — /G(t—f—h—s)F(s)dS

t

Because u is continuous, v is continuously differentiable and so is v () =

fo (t — s)upds. Hence we only have to deal with the second term.
Notmg that, by (2.13),

t+h h
1 1
hlir(r]l+ 7 / G(t+h—s)F(t)ds = hlg(r)lJr 7 / Gu)F(t)du = F(t),
t 0

we obtain, using uniform continuity of F' to pass to the limit in the last line,

t+h
hlg(r)l E/Gt-i—h—s)F( )ds
t+h
lim = —
+hi>%1 h/Gt+h s)(F(s) — F(t))ds
+hgrg+ﬁ/G F(t+h—u)— F(t))du= F(t).

Thus, by (2.13)

h—0t

Av(t) = A/G(t — S)upds + lim %vl(t)
0

t

= G(t)up — ug + u(t) — G(t)ug — /f(s)ds7

0

hence v(t) € D(A) for any t > 0 and satisfies (2.98). O



104 2 An Overview of Semigroup Theory

2.5 Positive Semigroups

Definition 2.45. Let X be a Banach lattice. We say that the semigroup
(T'(t))t>0 on X is positive if for any x € X4 andt >0,

T(t)z > 0.

We say that an operator (A, D(A)) is resolvent positive if there is w such that
(w,00) C p(A) and R(A, A) >0 for all A > w.

Remark 2.46. In this section, because we address several problems related to
spectral theory, we need complex Banach lattices. Let us recall, Definitions
7?7 and 77, that a complex Banach lattice is always a complexification X¢ of
an underlying real Banach lattice X. In particular, z > 0 in X¢ if and only if
rze€Xandx>0in X.

It is easy to see that a strongly continuous semigroup is positive if and only
if its generator is resolvent positive. In fact, the positivity of the resolvent for
A > w follows from (2.54) and closedness of the positive cone; see Proposition
?7?. Conversely, the latter with the exponential formula (2.45) shows that
resolvent positive generators generate positive semigroups.

A number of spectral results for semigroups can be substantially improved
if the semigroup in question is positive. The following theorem holds, [139,
Theorem 1.4.1].

Theorem 2.47. Let (G(t));>0 be a positive semigroup on a Banach lattice,
with generator A. Then

R\, A)x = /e—“G(t)xdt (2.101)
0

for all A € C with R\ > s(A). Furthermore,

(i) Either s(A) = —oco or s(A) € o(A);
(i) For a given \ € p(A), we have R(A\, A) > 0 if and only if A > s(A);
(iii) For all RA > s(A) and x € X, we have |R(\, A)z| < R(RA, A)|z|.

Proof. From Proposition 2.29 we have s(A) < abs(G) = wi(G), hence if
w1(G) = —o0, then s(A) = —oo. We may therefore assume that wy (G) > —oo.
First, we prove that wi(G) € o(A). If we assume the contrary then R(A, A),
which is analytic for R\ > w1(G) (= abs(G)), can be extended to an e-
neighbourhood of wy(G) for some € > 0. However, by Proposition 2.28, for
RA > w1 (G) the resolvent R(A, A) is the Laplace transform of ¢t — G(¢t)x. If
x > 0, then Theorem ?? implies that £(G(t)z) can be extended analytically
for RA > w1 (G) —e. By decomposing any = € X into real and imaginary parts
(see Definition ?7?) and then each of these into positive and negative parts,
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we see that L(G(t)x) exists for any x € X in the half-plane A > w1 (G) — ¢
which contradicts the result that wi(G) = abs(G) (see Proposition 2.29).
Thus, w1 (G) € o(A) and therefore w1 (G) < s(A) which yields s(A) = w1 (G).

To prove (ii) we note that if A > s(A), then by the first part of the
proof, A > abs(G), and thus R(\, A), given by (2.101), is positive as (G(t))¢>0
is positive. Conversely, assume that A € C and R(\, A) > 0. We begin by

proving that A € R. Let 2 > 0, y = R(\, A)z > 0, and note that by Definition
29

’ — ol 1
Ay = lim —(G()y —y) = lim —(G(t)y —y) = Ay,

t—0+ 1 t—0+
and thus the identity

Ny—Ay=ax=7=\y— Ay = \y — Ay

shows that A = \.
Because for all y > s(A) we have R(p, A) > 0, taking arbitrary p >
max{\, s(A)}, we obtain from the resolvent identity (2.22),

RO\ A) = R(u, A) + (1~ VRO, AR, A) > R, A) >0 (2.102)

by assumption. Because A € p(A), A # s(A) (by the first part of the proof).
Suppose A < s(A). Then we can take A < p — s(A) and because s(A) €
o(A), Theorem ?? implies ||R(u, A)|| — oo, which contradicts (2.102). Hence
A > s(A).

To prove (iii) we note that by (2.101) for z € X and RA > s(A),

RO A)a] < [ e ™G (0)aldt = ROV, A)lal,
0
where the integrals are understood in the improper sense. a

Remark 2.48. It can be proved, [12, Proposition 5.11.2], that the statement
(ii) is true for any resolvent positive operator and not only for generators of
positive semigroups but the proof of this fact is much more involved.

Ezample 2.49. Consider the translation semigroup on [0, 1] discussed in Exam-
ple 2.24. It is a positive semigroup satisfying w; (G) = —oo, because G(t)f =0
for any f if t > 1. Consequently s(A) = —oo and o(A) = 0, in agreement with
Example ?77.

From Theorem 2.47 we see that the spectral bound of the generator of a
positive semigroup controls the growth rate of all classical solutions. However,
the strict inequality s(A) < wo(G) can still occur, as was shown by Arendt; see
(139, Example 1.4.4]. In this example X = L,([1,00)) N Ly([1,00)), 1 < p <
q < 00, and the semigroup in question is (G(t) f)(s) := f(se'), s > 1,t > 0. Its
generator is (Af)(s) = sf’(s) on the maximal domain and it can be proved
that s(A) = —1/p < —1/q = wo(G).
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Interestingly enough, s(A4) = wo(G) holds for positive semigroups on LP-
spaces. This was proved a few years ago by L. Weis, [168]; see also [139,
Section 3.5]. The theorem for general p is quite involved so we do not present
it here. However, for the case p = 1, which is most relevant for the applications
described in this book, it can be proved with much less effort.

Theorem 2.50. Let (G(t));>0 be a positive semigroup on an AL-space and
let A be its generator. Then s(A) = wo(G).

The theorem is a corollary of a general result known as the Datko theorem.

Theorem 2.51. Let A be the generator of a semigroup (G(t))¢>o0. If, for some
p € [1,00),

/ |G (t)z|Pdt < oo, (2.103)
0

for all x € X, then wo(G) < 0.

Proof. First we show that (G(t)):>0 is bounded. There are constants M, w
for which ||G(t)|| < Mie“'. We can assume w > 0, as otherwise there is
nothing to prove. From (2.103) it follows that G(t)x — 0 as t — oo for any
x € X. Otherwise there would be z € X, § > 0, and (¢;);en diverging to oo
such that ||G(t;)z|| > d, where we can assume that t; —¢;_1 > w™!. Denote
I; = [t; — w1, t;]. Then the length of each interval I; is w™! and they do
not overlap. The increment of ||G(t)z| over each I; is not greater than Mje,
therefore we see that ||G(t)x| > §/Mie for t € I; and any i. Hence

1€/ =0

i p = p 6 =
O/ Gwalpar = = [ 1c@alrar> (5-) Sutr) =,

i

which contradicts (2.103). The Banach—Steinhaus theorem implies |G(t)| <
M and the first part is proved. Next, (2.103) implies that the map S : X —
L,(R4, X) given by Sz = G(t)x is defined on the whole X and it is also
closed. In fact, let z, — « in X and G(-)z, — f(-) in L,(R4+,X). Then
there is a subsequence of (z,,)nen such that G(t)z,, — f(¢) for almost every
t € Ry. Because G(t)xz, — G(t)z for any t > 0, we obtain f(t) = G(¢t)x
almost everywhere and, by continuity, for all t. The Closed Graph Theorem
gives now

[[Sx]|” = /IIG(t)prdt < My|j|? (2.104)
0

Next let us take p € (0, M 1), where |G (¢)|| < M, and define

ta(p) == sup{t; [|G(s)z| = pllz|| for 0 <s <t}
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From the first part of the proof we see that t,(p) is finite for every z € X.
Moreover

tI(P)

to(p)p" 2l < / IG(t)e|Pdt < / |G(t)e|Pdt < M|,
0 0

hence t,(p) < to := (M2/p)? and so & — t,(p) is uniformly bounded on X.
Taking t > to, we obtain

1G] <G = ta(p)IG (2 (p))z]] < Mpllz]],

where M p < 1 by the choice of p. Finally, let us fix t; > tg and let t = nt; +s
with 0 < s < t1. Then

IGO) < 1G6)IGnt)]| < MIG(t)|I" < M(Mp)™ < M'e™,
where 1 = —(In Mp)/t; and M’ = p~L. 0

Proof of Theorem 2.50. Defining < f,x >:= ||z|| for z € X, we obtain a
positive additive functional which can be extended to a bounded positive linear
functional by Theorems ?? and ?7. Let w > abs(G) = s(A) (see Theorem
2.47). Then for z > 0 and 7 > 0, we have

/ |G (1)l | dt = <f, / eth(t)xdt> < <f R(w, A)a> .

0 0
Therefore
o0
/ =G (t)al|dt < +o0
0

for all x € X, and hence for all x € X. Theorem 2.51 then implies ||G(t)] <
Me@=mt for some p > 0, hence wy(G) < w which yields w(G) < s(A) and
consequently s(A4) = wo(G). O

We conclude this section by briefly describing an approach of [9] which leads
to several interesting results.

To fix attention, assume for the time being that w < 0 (thus, in particular,
A s invertible and —A~! = R(0, A)) and A > 0. We note the resolvent identity

AT = (A= AT AN = A) T (=AY,
which can be extended by induction to
AT = RO\ A) + AR(N, A + -+ A"R(N A (—ATH). (2.105)

Now, because all terms above are nonnegative, we obtain
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sup (N[N —A)"" (=AY |x} =M < +oc.
neN,A>w

This is ‘almost’ the Hille-Yosida estimate and allows us to prove that the
Cauchy problem (2.17), (2.18) has a mild Lipschitz continuous solution for
up € D(A?). If, in addition, A is densely defined, then this mild solution is
differentiable, and thus it is a strict solution (see, e.g., [9] and [12, pp. 191-
200]). These results are obtained by means of the integrated, or regularised,
semigroups, which are beyond the scope of this monograph, so we do not enter
into details of this very rich field. We mention, however, an interesting con-
sequence of (2.105) for semigroup generation which has already found several
applications, [52, 53].

Theorem 2.52. [9, 49] Let A be a densely defined resolvent positive operator.
If there exist \g > s(A),c > 0 such that for all x > 0,

[R(Ao, A)z||x = cllz|lx, (2.106)
then A generates a positive semigroup (G a(t))i>0 on X and s(A) = wo(Ga).

Proof. Let us take s(A) < w < Ag and set B = A — wl so that s(B) < 0.
Because R(0,B) = R(w, A) > R()\g, 4), it follows from (2.106) and Remark
7?7 that

IR0, B)z|x = [[R(Ao, A)zl|x = cfz]lx

for x > 0. Using (2.105) for B and taking z = A" R(\, B)"g, g > 0 we obtain,
by (2.106),

IN*R(A, B)"gllx < ¢ R(0, B)A"R(A, B)"g|l < ¢ | R(0, B)gllx < M||g]lx,

for A > 0. Again using Remark 7?7, we can extend the above estimate onto X
proving the Hille-Yoshida estimate. Because B is densely defined, it generates
a bounded positive semigroup and thus ||Ga(t)f|| < e*'. Because w > s(A)
was arbitrary, this shows that wo(G4) < s(A) and hence we have equality. O

2.6 Pseudoresolvents and Approximation of Semigroups

Let A be a closed, densely defined operator on X and R(\, A) = (Al — A)~!
be its resolvent. Let us recall that if pu, A are in the resolvent set p(A), then
we have the resolvent identity

This suggests the following definition.

Definition 2.53. Let A C C. A family {J(\)}xea of bounded linear operators
on X that satisfies

JA) = () = (p=XNJN)J (1), ApeA (2.107)

1s called a pseudoresolvent on A.
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Theorem 2.54. Let {J(A)}rea be a pseudoresolvent on A C C.

(a) The range ImJ(\) and the kernel KerJ(\) are independent of A € A;
(b) J(X) is the resolvent of a unique densely defined closed operator A if and
only if KerJ(\) = {0} and ImJ(\) is dense in X.

Proof. (a) By
J(A) = J() I + (1 = A)J(N)),
we see that ImJ(X) C ImJ(u) and, interchanging p and A, we obtain the
equality. Similarly
JA) = T+ (=X J(N)J (),
gives KerJ(A\) D KerJ(u) and by symmetry we obtain the equality.

(b) It is enough to prove sufficiency. Because KerJ(A) = {0}, J()\) is
one-to-one and we can define for some A\ € A,

A= NI —J(N) "

As defined, A is linear, closed, and with D(A) = ImJ(Xg), dense in X. Also,
directly from the definition, R(A\g, A) = J(Ag). For A € A we have

(M —=A)TA) = (A=) + (Mo — A))J(N)
= (A= 20) + (Ao — A4))J(Ao)(L + (Ao — A)J(A))
= (A=20)J (o)L + (Ao = N)J(A) + 1+ (Ao = A)J(N)
=1+ (A=) (J(Ao) = J(A) = (A= Ao)J(A)J(No)) = 1.
Similarly
JNA = A) =T+ (Ao = A)J(A)J(Ao) (A = Xo) + (Aol — A))
= (I + (Ao = A)J(A)((A = Ao)J(No) + 1)

=T+ (Ao —N)(=JXo) + JA) + (A = X)J(A)J(Xo)) = I,

so that J(A) = R(\, A) for every A € A. In particular, A is independent of A
and uniquely determined by J(A). O

Corollary 2.55. Assume that A is an unbounded subset of C and J(\) is a
pseudoresolvent on A. Assume that there is a sequence X\, with |\,| — oo
such that either

(1)
[AnJ (Al < M (2.108)
for some M < 400 and ImJ(X) is dense in X, or
(i)
1i_{n And(An)z =2 (2.109)

for any x € X.
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Then J(X) is the resolvent of a unique densely defined closed operator A.

Proof. (i) It is enough to prove that KerJ(\) = {0}. Clearly, ||J(A,)|| — O
as n — oo and, writing (2.107) as

J(An) = pJ () I (An) = J(1) = A An) T (1), p€ A,

we get
lim{|(AnJ (An) = I)J ()| = 0.

n—oo

Therefore, if x € ImJ(u), we have

lim A, J(Ap)z = z.

n—oo
Because ImJ(u) is dense in X and A,J(\,) are uniformly bounded, we
have this convergence on the whole X. Thus, if z € KerJ(u) then, because
KerJ(A) is independent of A, A\, J(A,)x = 0 for all n and therefore z = 0,
which proves the assertion.

(ii) Because ImJ(p) is a linear space independent of u, A,J(A,)z €
ImJ(u) for any x € X. Hence, by (2.109), ImJ () is dense in X. Also, by
the Banach—Steinhaus theorem, (2.109) implies (2.108); thus the assumptions
of (i) are satisfied and J(A) is a resolvent. O

The theory of pseudoresolvents is important to develop the Trotter—Kato
theory for approximation of semigroups. The main result of this theory is the
following theorem.

Theorem 2.56. Let A,, € G(M,w). If there exists Ag with ®Ao > w such that

(a) for every x € X,
lim R()\(), An).’L‘ = R()\o)l‘,

n— oo
(b) the range of R(\o) is dense in X,
then there exists a unique operator A € G(M,w) such that R(Ag) = R(Ag, A).
Moreover, if (Gn(t))i>0 are semigroups generated by A, and (G(t))t>o0 s
generated by A, then for any r € X
lim G,(t)r = G(t)z (2.110)

n—roo

uniformly in t on bounded intervals.

Proof. We can assume that w = 0. The first step is to prove that the con-
vergence occurs for all A with ®X > 0. Define S to be the set of all such A
for which (R(X, An)x)nen converges. Let u € S and expand R(A, A,) in the
Taylor series around p:

RO\ A,) = éo(” — NFR(, AR (2.111)
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We know, Eq. (2.56), that
[R (1, An)*[| < M(Rp) ™, (2112)

so that the series converges in the uniform operator topology for all A satisfying
A — u|/Rp < 1 and this convergence is uniform in A for all A\ satisfying
A — p|/Ru < 6 for any 6 < 1. Thus, for any € > 0 we can find ko such that

S =M &
|30 (= VR An)* ol < S5—= 3 0" < efall.
k=ko+1 k=ko+1

Next, we observe that from R(u, A,)x — R(u)w it follows that R(u, A,)Fz —
R(p)*x for any k. In fact,

R(p, An)* e = R(p, An)(R(p, Ap)* e — R(p)* ) + R(p, An)R(p)*z (2.113)

and the statement follows by induction from the boundedness of || R(y, A, )*z||.
Thus, we find ng such that for n,m > ng and all k < kg, we have

IR, An)* 1w — Rlp, Am)* ]| < el|]].

Now, for such n, m we obtain

RO Az = RO Al = || 5 00~ 0¥ (RGs 407 Rij )0

ko
< el (3 (0Rp)"* +2)
k=0
so that (R(\, An))nen strongly converges for all A\ satisfying |\ — p| < ORu
provided (R(u, Ayn))nen converges. Thus, for any fixed p with 0 < Ru < R,
any point on the closed half-plane {\ € C; R\ > Ru} can be reached from
Ao by a finite chain of disks of radius %y so this half-plane is in S. Because
& can be fixed arbitrarily with Ru > 0, we see that S = {A € C; R\ > 0}.
For every A with ®A > 0 we define a linear operator R(\) by
RNz = lim R(\ A,)z.

n—oo

Passing to the limit in the resolvent identity for A, we obtain
R(A) = R(u) = (p = N)R(NR(p),  RARp >0,

and therefore R(\) is a pseudoresolvent by (2.107). By Theorem 2.54(a) the
ranges of a pseudoresolvent are independent of A\, and thus we have the density
of the range of R(A) by (b). Also, passing to the limit in (2.112), we obtain

IRV < MRA™

so that, in particular, for kK = 1 and real A > 0 we obtain the assumption
(2.108) of Corollary 2.55 and therefore R()\) is the resolvent of a densely



112 2 An Overview of Semigroup Theory

defined closed operator A with R(A\) = R(A, A) that, by the above, is the
generator of a semigroup of type (M,0).

As in the proof of Proposition ??, we note that if ¢ — f(¢) is an X-
differentiable function taking values in the domain of the generator T of a
semigroup (S(t))i>0, then the function t — S(¢) f(¢) is differentiable with

d
5O @) = SEF () +SOTf ().
Using this result we have, for any fixed ¢ and 0 < s < t,

%Gn(t — $)R(\, A,)G(s)RON, A

= Gp(t — s)R(\, ) ($)AR(N\, A)x — Gp(t — 8)ApR(\, A,)G(s)R(N, A)x
= AGy(t — s)R(A, ) ($)R(A, A)x — Gp(t — s)R(A, Ay)G(s)x

—AG,(t = s)R(N\, An)G(s)R(N, A)z + G (t — 5)G(s)R(N, A)x
= Gu(t —8)(R(A, A) — R(A, An))G(s)z,

so that, integrating the left-hand side from 0 to ¢, we get
RN A,)G) RN, A)z—G(t) RN, Ap) R, A)z = RN, An)(G(t)—Gr(t)R(N\, A)x

and finally

RO\, Ap)(G(E) — Gn() RN, A)z = / Gnlt — 8)(R(\, A) — RO\, An))G(s)xds.

0
(2.114)

Next consider

(Gn(t) = G())R(A, A)z
= Gu()RN, A)x — GORN, A)z + G ()R, A)z — G () R(A, Ap)z
+ RO\ ARG () — RN, An)G(t)z
= Gu(t) (RN, A)z — R(A, Ap)z) + (R(A, An) — R(A, A))G()z

+ RN, Ap)(Gr(t) — G()x = I n(t) + Ion(t) + I3 (t).

Let us fix t1 < 4oo and let ¢ € [0,%;]. Because ||G,(t)]] < M, we get
lim,,—, o0 I1,5(t) = 0 uniformly in ¢ on [0, ¢1]. Moreover, as the set {G(t)z; 0 <
t <t} is compact in X, we see that lim,,_,o I2 »(t) = 0 uniformly in t € [0, ¢4],
as in the proof of Corollary 1.27.

To estimate I3 ,,(¢) we write x = R(A, A)y and use (2.114) to obtain
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I s()]] = L/czxt—s>uaA,An>—zaA,A»c%@yds
s/w%a—wmmuﬂmfRuawmﬁww

0
SM/wmw%wamm@ww
0

The integrand converges to zero for each s and can be estimated

[(R(A, Ap) = R(A, A)G(s)yll < (1RO Al + [[ROA A)DIG )y
< 2MPRAJy |

from the Hille-Yosida theorem. Thus, by the Lebesgue dominated convergence
theorem, I,, 3(t) also tends to zero uniformly in ¢ € [0,¢1]. Hence, we have

lim [|[R(X, A)(Gn(t) = G()R(A, A)y[ = 0

n—oo
uniformly in ¢ € [0,#1]. Thus, for any z = R(\, A)%y € D(A4?),

lim [[(Gn(t) — G(#®)z| =0 (2.115)

n—oo

uniformly in t. Because ||G,(t) — G(¢)|| is uniformly bounded and D(A?) is
dense in X, by the Banach-Steinhaus theorem (2.115) can be extended to
X. O

Corollary 2.57. If the limit

lim AR\, Az =2z (2.116)
A—00

is uniform in n, then R(X) is the resolvent of a densely defined closed operator.

Proof. Writing the assumption explicitly as: for any € there is Ay such that for
every A > Ao and any n ||AR(\, A, )x — || < €, we can pass to the limit inside,
so that ||AR(A)z — z|| < € and condition (ii) of Corollary 2.55 is satisfied. O

Theorem 2.58. Assume that A, € G(M,w) satisfy

(i) Anx — Az as n — oo on a dense subset D of X,
(ii) Im(NI — A)D = X for some g > w,

then A € G(M,w) and the assertions of Theorem 2.56 hold.
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Proof. We begin by proving the convergence of resolvents of A,,. Let y € D,
x = (Aol — Ay, and x, = (Aol — A,,)y. Because A,y — Ay, we see that
T, — T as n — o0o. Also

nl;ngo R(Xo, Ap)x = nlLII;O(R(AO, Ap)(x — xp) + R(Ao, An)xn)

on account of the norm boundedness of R(Ag, A,). Thus, R(Ag, Ay,) converges
on (Al — A)D. But this set is dense in X and again using boundedness of
IR(Xo, Arn)|| we obtain convergence of R(Ag, A,,) on the whole space. Define

lim R(Ao, An)z = R(No)z. (2.118)

n—0o0

From (2.117) we see that D is contained in the range of R(\g) hence the latter
is dense. By Theorem 2.56 we have the existence of an operator A’ € G(M,w)
such that R(Ag, A’) = R(M\o).

To prove that A’ = A, we first show that A’ D A. For € D we have

lim R(Ao, An) (Aol — A)z = R(Xo, A)) (Aol — A)z,

n—oQ

and on the other hand

R()\(), An)()\ol — A)J) = ff(/\()7 An)(/\ol — An)J? + R()\(), An)(An — A)JZ
=z + R(Xo, 4n)(An — Az — x,

as n — oo due to the norm boundedness of R(\g, Ay). Therefore

R()\o, A/)(/\()I — A)JE =T
for x € D so that A’z = Az on D and therefore A’ D A. Let 3/ = A’z so
that Aoz’ — A'x’ = Mgz’ — . Because A’ is an extension of A, (Aol — A")D is

dense in X and there is a sequence (x,)nen C D such that

lim y, = lim (Aol — A" )z, = lim (Aol — A)z,, = Nz’ — /.

n—oo n— oo n—oo
Thus
li_)m Ty = li_>m R(Xo, ANyn = R(No, A )Nz’ — A'2') =2’
and

lim Az, = lim Aozn — yn) = y/'-

n—oo n—o0

Therefore 3y’ = Az’ and A’ C A. This proves A’ = A. O
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2.7 Uniqueness and Nonuniqueness

Let us return to the general Cauchy problem (2.1), (2.2). If, for a given wuy,
it has two solutions, then their difference is again a solution of (2.1) but
corresponding to the null initial condition — it is called a nul-solution; see
[100, Section 23.7]. We say that a solution is of normal type w if

lim sup ¢t~ log||u(t)|| = w < 4-00. (2.119)
t—o00

A solution u(t) is said to be of normal type if it is of normal type w for some
w < +o00.

Remark 2.59. It is easy to see that if w(¢) is of normal type w, then for any
w’ > w there is M, such that

la(t)]| < Me.

Indeed, otherwise there would be @ > w such that for any n there would be
t,, with )
Ju(ta)l| > ne®'s.

We can assume that (t,)necn is unbounded as otherwise there would be a
subsequence converging to a finite value ¢ at which the solution would blow-
up, contrary to the assumption that the solution is continuous for all ¢. Thus

1
limsup ¢ log||u(t)|| > —— +© > w.
t—o00 128

Conversely, if the solution is exponentially bounded, then it is of normal type.

Theorem 2.60. [100, Theorem 23.7.1] If A is a closed operator whose point
spectrum is not dense in any right half-plane, then for each ug € X the Cauchy
problem of Definition 2.1 has at most one solution of normal type.

Proof. If there are two solutions of possibly different, normal type, then their
difference, say u, is a nul-solution of some normal type, say w. Let

LN)u = -/e_’\tu(t)dt,
0

where the integral exists as the Bochner integral for R\ > w where it defines
a holomorphic function. For such A and 0 < a < # < +00 we have

B B B

/e”‘tu’(t)dtz /eiAt.Au(t)dtzA/efMu(t)dt,

[e3% [e3

where we used the closedness of A. Integrating the first term by parts we have
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B B
/e*)‘tu'(t)dt = e Pu(B) — e Pula) + )\/e*/\tu(t)dt

[e3

and the right-hand side converges to AL(\,u) as @« — 01 and 3 — oo be-

cause u(0) = 0. Thus A [ f e~ Mu(t)dt also converges and because the integral
converges to L£(A)u, from closedness of A we obtain

ALN)u = AL(N)u.

Now, L(M)u is not identically zero as the Laplace transform of a supposedly
nonzero function and, being analytic, can be equal to zero on at most discrete
set of points. Thus, £(A)u is an eigenvector of A for all A with *A > w except
possibly for a discrete set of A\. Thus the point spectrum is dense, contrary to
the assumption. a

Theorem 2.61. [100, Theorem 23.7.2] Let A be a closed operator. The
Cauchy problem (2.1), (2.2) has a nul-solution of normal type < w if and
only if the eigenvalue problem

Ay(\) = Ay(N) (2.120)

has a solution y(\) # 0 that is a bounded and holomorphic function of X in
each half-plane RA > w+¢€, € > 0.

Proof. The necessity follows from the previous theorem. To prove sufficiency,
assume that yo(A) is bounded and holomorphic for RA > w + € for some € > 0.
Because the solution to (2.120) can be multiplied by an arbitrary numerical
function and still be a solution, we consider y(A) = (A + 1 — w)3yo(A\) and
take the inverse Laplace transform (?77),

vy+ioco
1
u(t) = 57 / My(N)dr, v > w. (2.121)
y—1i00

Thanks to the regularising factor, the integrand is bounded by an integrable
function locally uniformly with respect to t € (—oo, +00). Thus it is absolutely
convergent to a function continuous in ¢ on the whole real line, which satisfies
the estimate

lu@®ll <2 sup lyo(y +ir)][e?(y — w + 1)

—o0o<Lr<oo

The estimate is independent of v due to properties of complex integration and
therefore, for ¢ < 0, we obtain that y(¢) = 0 by moving v to co. From the
above we also obtain that the type of u(t) does not exceed w. Using closedness
of A we obtain
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) ~4ico 1 Y+ico
Au(t) = o— / e’\tAy(A)d)\:% / MAy(N)dA.
y—100 y—ioo

Due to the fact that the regularising factor behaves as (3\) ™2, the last integral
is still absolutely convergent and equals w’'(t). Thus it follows that u(t) is a
nul-solution of type < w. Clearly, u(t) cannot be identically zero as it has a
nonzero Laplace transform y(A). O

Similar considerations can be carried also for mild (or integral) solutions.
In the present context we say that u is a mild solution of (2.1), (2.2) if u €
C(]0,), X), fgu(s)ds € D(A) for any ¢ > 0, and

u(t) =u+A [ u(s)ds, t>0. (2.122)
/

As in (2.19), it is clear that U(t) = fotu(s)ds is a classical solution of the
nonhomogeneous problem

U = AU+ U, t>0,
lim U(t) = 0. (2.123)

t—0t

In particular, if w is a mild nul-solution to (2.1), (2.2) of normal type w, then
U is a nul-solution to (2.123) of the same type. We can prove the following
minor modification of Theorem 2.61.

Corollary 2.62. Let A be a closed operator. If (2.1), (2.2) has a mild nul-
solution of type < w, then the characteristic equation

Ay(N) = dy(N) (2.124)
has a solution y(\) # 0, which is a bounded and holomorphic function of X\ in

each half-plane ReX > w +¢€, € > 0. Again, y(\) in (2.124) can be taken as

oo

y(\) = / e Mu(t)dt. (2.125)

0

Proof. If w is a mild nul-solution of type w, then U(t) = fotu(s)ds is a nul-
solution of the same type. Thus, by Theorem 2.61, the first part of the propo-
sition is proved with y(\) of Eq. (2.124) given by

o0

y(\) = /e"\tU(t)dt.

0
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Easy calculation shows that ||y(\)|| = O(A™1). Moreover,

Y(A) := [ e Mu(t)dt = Ay(N),

hence Y (\) is a bounded holomorphic function for Re\ > w+-¢, € > 0. Because
multiplication by A does not influence (2.124), Eq. (2.125) is proved. O

Now we investigate a relation between Cauchy problems (2.1), (2.2) and
(2.17), (2.18). Let (A, D(A)) be the generator of a Cy-semigroup (G(t))i>o0
on a Banach space X. To simplify notation we assume that (G(t)):>o is a
semigroup of contractions, hence {\; ReX > 0} C p(A).

Let us further assume that there exists an extension A of A defined on the
domain D(.A). We have the following basic result.

Lemma 2.63. Under the above assumptions, for any A with Re\ > 0,
D(A) = D(A) & Ker(Al — A). (2.126)

If we equip D(A) with the graph norm, then D(A) is a closed subspace of
D(A) and the projection of D(A) onto D(A) along Ker(A — A) is given by

x = Px' = R\, A) (M — A)z’, 2’ € D(A). (2.127)

Proof. Let us fix A with Re A > 0. Because A C A, then
A —ACA — A, (2.128)

and therefore Im(AI — A) = X for ReX > 0. Because A is the generator of
a contraction semigroup, for any ' € D(A) there exists a unique x € D(A)
such that

(A — A)z = (M — A)x'.

Denote P = R(\, A)(AI — A). By (2.128) it is a linear surjection onto D(A),
bounded as an operator from D(A) into D(A) equipped with the graph norm.
Moreover, again by (2.128),

P2 = R\, A)M — AR\, A)(M — A) = R\, A)(MT — A)R(N, A)(M — A)
= RN\ AN - A)=P,
thus it is a projection. Clearly, for ey € Ker(AI — A) we have Pey = 0, hence

this is a projection parallel to Ker(AI —A). By [105, p. 155], D(A) is a closed
subspace of D(A) and the decomposition (2.126) holds. O

The next corollary links Theorem 2.61 with Lemma 2.63.
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Corollary 2.64. If D(A)\D(A) # 0, then o,(A) 2 {\ € C; Re\ > 0}. More-
over, there exists a holomorphic (in the norm of X ) function {\ € C; Re\ >
0} > X\ — ex such that for any A with Re X > 0, ey € Ker(A — A), which is
also bounded in any closed half-plane, {\ € C; Re\ >~ > 0}.

Proof. Let u € D(A)\ D(A) and Au = f. For any A with Re A > 0, denote
gr = Au— Au and v = R(A, A)gy, then by (2.128) ¢, =u—v € Ker(A — A).
A quick calculation gives

eh=u—v=u—R\A)(—f+I)=u— AR\ A)u+ R\ A)f
— “AR(M\ Ayu+ R(\, A) .

Taking the representation €}, = u—AR(X, A)u+ R(\, A) f we see that because
A — R(A, A) is holomorphic for Re A > 0, A — ¢, is also holomorphic there.
From the Hille-Yosida theorem we have the estimate |R(\, A)|] < 1/ReA
for ReA > 0. For any scalar function C(\), the element ey = C(M)e) €
Ker(M — A) for each ReX > 0. Thus taking, for example, C(\) = A™1, we
obtain ey that satisfies the required conditions. a

Proposition 2.65. If for some A > 0 the null-space Ker(A — A) is closed
in X, then A is closed. In particular, A is closed if Ker(A — A) is finite-
dimensional.

Proof. We know that A is closed if and only if AI — A is closed, so we prove the
closedness of \I — A. Let ), — 2/ and (A — A)x], — y in X. Operating on z,
with the projector (2.127) we obtain that x,, = R(X\, A)(A—.A)a!, converges to
some z € D(A) (both in X and in D(A)). Thus ey, = 2, — 2, € Ker(A —.A)
also converges in X and, by assumption,

ey = nh_)rrgo exn € Ker(AI — A).

Thus

¥ =x+ey
and because both D(A) and Ker(AI —.A) are subspaces of D(A), we have 2’ €
D(A). Moreover, because (Al — A)z!, — y in X, we have z,, = R(\, A)(AI —
Azl — R(X\, A)y; thus R(\, A)y =z and (M — A)x = (M — AR\, A)y =
(M — A)R(\, A)y = y. This finally yields

M —-Az' =N —Azx+ (M —Aex=y
and A is closed. m|

Ezample 2.66. In this example we develop some ideas introduced in Subsection
2.3.1. Let us consider the Dirichlet problem for the heat equation

O = Au, inf2, t>0
ulpn =0, (2.129)

u|t=0 =u,



120 2 An Overview of Semigroup Theory

where (2 is a plane domain with a polygonal boundary, [93]. We consider this
problem in the space Lo(£2). By Theorem 2.37, the semigroup for the above
problem is generated by the restriction A, of the distributional Laplacian to
the domain o

D(As) = {u eW3(2); Au € Ly(2)}.

Because {2 is bounded, (A, D(A3)) is an isomorphism from D(As) onto
L2(92), [93, Theorem 2.2.2.3]. Let us denote

D = W(2) nW2(0).

If 2 is convex, then by Theorem 2.38, D(As) = D and we have the maximum
possible regularity. On the other hand, if the angle a at one corner of (2
satisfies, say, 7 < a < 37/2, then D= I/OV%(Q) N W2($2) is a proper subspace
of D(Az) of codimension 1; see [93, Theorem 4.4.3.3], [19, 20]. In other words,

dim Ly(£2)/A5(D) = 1. (2.130)

As in Subsection 2.3.1, we introduce the maximal operator As ,,,q, defined to
be the distributional Laplacian A restricted to the domain

D(AQ,max) = L270(Q’A) = {’LL € LQ(Q), Au S LQ(Q),’}/U = O},

where the trace yu is well-defined by means of Green’s theorem (see, e.g.,
[20]). We have the following theorem, [20].

Theorem 2.67. The operator As max : L2 o(2, A) = Lo(£2) is surjective and
the kernel Ker(Aa max) in Lo o(£2, A) is isomorphic to La(12)/A2(D).

The significance of this theorem is that because the generator As :
D(As) — Lo(£2) is an isomorphism, Ker(As max) is not trivial by (2.130) and
functions from Ker(As max) C D(A2 max) do not belong to D(As). Therefore
D(Az max) # D(A2) and by Theorem 2.61 and Corollary 2.64, there exist
differentiable Lo ({2)-valued nul-solutions to (2.129).
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